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JUL 13 20

STATUTE CLEARED:

~~990-PF

~eturn of Private Foundation
or Section 4947(a)(1) Nonexempt Charitable Trust

Treated as a Private Foundation

Department of the Treasury
Internal Revenue Service

Note: The organization may be able to use a copy of this retumn to salisfy state reporting requirements

Oe//

OMB No 1545-0052

2005

For calendar year 2005, or tax year beginning 12/01 , 2005, and ending 11/30 ,20 06
G Check all that apply (] intial return ] Final return  [X] Amended return  [X] Address change [} Name change
Use the IRS Name of organization A Employer identification number
label. ROBERT HAYWOOD MORRISON FDN 01-0561383

Other_wise. Number and street (or P O box number if mail 1s not delivered to street address) Room/suite B Telephone number (see page 10 of the instructions)

oftype. |1373 E. MOREHEAD ST., STE. 6 (704) 333-9645
See Specific | City or town, state, and ZIP code C If exemption application 1s pending, check here » L]
Instructions. CHARLOTTE: NC 28204-2 9 47 D 1 Foreign organizations, check here > D

H Check type of organization' [X] Section 501(c)(3) exempt prnvate foundation
[] Section 4947(a)(1) nonexempt charitable trust [ ] Other taxable private foundation

| Fair market value of all assets at end

of year (from Part Ii, col (c), [_] Other (specify)

J Accounting method- [X] Cash [ Accrual/

F If the foundation 1s in a 60-month termination

ne 16) » $ 29,249,771 |(Part |, column (d) must be on cash basis ) under section 507(b)(1)(B), check here  » [}
Analysis of Revenue and Expenses (The total of d) Disbursements
amourxs in columns (b), (c).and (d) ma':' not nece(ssanly equal mlgiﬁiﬁf;?“ (b) N?:I;\;::tmem (© Algjcl;sr:‘e: et || )fo; S::c;lggle
the amounts in column (a) (see page 11 of the instructions) ) books (cash basis only)
1 Contnbutions, gifts, grants, etc , received (atach schedule) 30,229 : : .
2 Check » [ ifthe foundation s not required to attach Sch B ‘Evé"'FLUNFF
3 Interest on savings and temporary cash investments 135 62 ? 135 2?3 g - vED
4 Dividen d inter rom F ' i o
5a Gro;’: ,2;:" terest from securies 738,433 738,433 NONE|°Yt U 92019
b Net rental income or (loss) (59,73%5) JQR‘BRFNCH
§ 6a Net gain or (loss) from sale of assets not on fine 10 307,055 | _OGDEN—
G | b Gross sales pnce for all assets on Ine 6a 9,027, 346 1
& | 7 Captal gain netincome (from Part IV, line 2) 307,055 B
@ | 8 Net short-term capital gain . '
9 Income modifications . . };’! PR -
10a Gross sales less retums and allowances ‘., S A '
b Less Cost of goods sold 1 R i
¢ Gross profit or (loss) (attach schedule) : ;__:‘ _Q: - _
& |11 Other income (attach schedule) . . 848,342 836,605] —° 77 "
&_ 112 Total. Add lines 1 through 11 2,359,740] 2,317,379 NONE
Ng 13 Compensation of officers, directors, trustees, etc 172,122 NONE 172,122
fg 14 Other employee salaries and wages
_,g_ 15 Pension plans, employee benefits . 15 557 NONE SNE 15 557
aﬁ 16a Legal fees (attach schedule) . . ST_‘"T 5. ) N ’
® b Accounting fees (attach schedule) S'.".'T 6 1,884 NONE NONE 1,884
%%, ¢ Other professional fees (attach schedule)3TMT'7 174,884 134,884 40,000
= |17 Interest . . . .
%g 18 Taxes (attach schedule) (seepage 14 of the mslrusaﬂls 212,483 111,168 81,315
C3g |19 Depreciation (attach schedule) and depletion 103,952
@2&! 20 Occupancy ..
o |21 Travel, conferences, and meetings 6,124 6,124
S 122 Pnnting and publications oo
@123 Other expenses (attach schedule) STMT 9 699,467 694,453 4,664
£ L
B 2 o et st 23 oureve eXpenses. | 1 419,473 940,505 NONE| 354,666
8 25 Contnbutions, gifts, grants paid .. 1,353,575 1,353,575
26 Total expenses and disbursements. Add lines 24 and25 | 2, 773,048 940, 505 NONE[1, 708,241
27 Subtract hine 26 from hne 12 D
a Excess of revenue over expenses and disbursements (413,308}
b Net investment income (if negative, enter -0-) . 11,376,874
¢ Adjusted net income (if negative, enter -0-) NONE

I;or Privacy Act and Paperwork Reduction Act Notice, see the instructions.
ISA
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Form 990-PF (2005) Page 2
Beginning of year End of year
Balance Sheets slt\tglmegesfc;‘re ::t!le-gf-aynedara ?r?llt;ﬂtnsts:nolr:‘ls d(gseznfr:gpucd%unrzr; :) Boog Value (b) Book Value (c) Fair Market Value
1 Cash—non-interest-bearnng . . .. 208,610 155,092 155,092
2 Savings and temporary cash investments 15,824,639 969,343 969,343
3 Accounts receivable » 1 - i -
Less. allowance for doubtful accounts »
4 Pledges receivable » - — e
Less allowance for doubtful accounts »
5§ Grants receivable
6 Recewvables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see page 15 of the
instructions) . .
7 Other notes and loans recevable (attach schedule) > ———
% Less allowance for doubtful accounts »
g 8 Inventones for sale or use .
< | 9 Prepaid expenses and deferred charges
10a Investments—U.S and state government obligations (attach schedule)
b Investments—corporate stock (attach schedule) 527,319
¢ Investments—corporate bonds (attach schedule) :
11  Investments—Iland, buildings, and equipment basis » 17,833,279 | .. . — —_—
Less accumulated depreciation (attach schedule)» 177,700 |17,811,103117,655,579 17 833,279
12 Investments—mortgage loans .
13 Investments—other (attach schedule) .STm.T 10 1 , 288 8,967,270]110,292,057
14 Land, buildings, and equipment: basis » !
Less accumulated depreciation (attach schedule) »-
15 Other assets (describe » )
16 Total assets (to be completed by all filers—see page 16 of
the instructions. Also, see page 1, item |) . e 34,372,959 27,747,284} 29,249,771
17 Accounts payable and accrued expenses
18 Grants payable .
.3 19 Deferred revenue .
;'—f 20 Loans from officers, directors, tmslees and other dlsquahﬁed persons
ﬁ 21 Mortgages and other notes payable (attach schedule)
= |22 Other liabilties (describe » ) NONE NONE
23 Total liabilities (add lines 17 through 22) NONE NONE
Organizations that follow SFAS 117, check here » [ ]
b4 and complete lines 24 through 26 and lines 30 and 31.
8 24 Unrestricted
T‘: 25 Temporarily restncted
M (26 Permanently restncted
E Organizations that do not follow SFAS 117, check here » (X
ot and complete lines 27 through 31.
© |27 Capital stock, trust principal, or current funds . ) 34,372,959 27,747,284
A 128 Paid-in or capital surplus, or land, bidg., and equipment fund
& |29 Retained eamings, accumulated income, endowment, or other funds
2 30 Total net assets or fund balances (see page 17 of the
% instructions) e . ... | 34,372,959 27,747,284
<Z |31 Total liabilities and net assets/fund balances (see page 17 of
the_instructions) . 34,372,959(27,747,284

Analysis of Changes in Net Assets or Fund Balances

1 Total net assets or fund balances at beginning of year—Part Il, column (a), line 30 (must agree with
end-of-year figure reported on prnior year's return) e

2 Enter amount from Part |, ine 27a . . .
3 Other increases not included in line 2 (ltemlze) » SEE STATEMENT 11
4 Add lines 1,2, and 3 .
5 Decreases not included in line 2 (|tem|ze) » SEE STATEMENT 12

6 Total net assets or fund balances at end of year (Iine 4 minus line 5)—Part II, column (b), ine 30

34,372,959

(413,308)

16,317

33,975,968

6,228,684

D (B [WIN (=2

27,747,284

STF FED2037F 2
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Form 990-PF (2005)

Page 3

mapital Gains and Losses for Tax on Investment Income

(a) List and describe the kind(s) of property sold (e g, real estate,
2-story brick warehouse, or common stock, 200 shs MLC Co)

(b) How acquired
P—Purchase
D—Donation

(d) Date sold
{mo , day, yr)

(c) Date acquired
{(mo , day, yr)

1a SEE PART IV SCHEDULE

b
c
d
e
Depreciation allowed Cost or other basis (h) Gain or (loss)
() Gross sales pnce 0 (%r allowable) (g{us expense of sale (e) plus (f) minus (g)
a 0
b 0
c 0
d 0
e 0
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 f')(s)a'gs (Col (h) grz-\nn mén;‘s
’ Adjusted basis k) E f | co ., but not less than -0-) or
() FMV as of 12/31/69 u)as of ?2/31/69I (o)verx glss(j?, I?gny) Losses (from col ()
a 0 0
b 0 0
c 0 0
d 0 0
e 0 0
If gan, also enterin Part |, line 7
2 Capual gain net income or (net capital loss) If {loss). enter -0- in Part I, line 7 2 307,055

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)
if gain, also enter in Part |, ine 8, column (c) (see pages 13 and 17 of the instructions)

If (loss), enter -0- in Part |, line 8

} 3

Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic pnivate foundations subject to the section 4940(a) tax on net investment income )
If section 4940(d)(2) applies, leave this part blank.

Was the organization hable for the section 4942 tax on the distributable amount of any year in the base period? O ves X No
If “Yes,” the orgamization does not qualfy under section 4940(e) Do not complete this part

1 Enter the appropnate amount in each column for each year, see page 18 of the instructions before making any entnes

(a)
Base period years
Calendar year (or tax year beginning tn)

(b)
Adjusted qualifying distributions

(c)
Net value of noncharitable-use assets

(d)
Distribution ratio
(col (b) divided by col (c))

2004 55,493 25,737,906 0.00215608061
2003 16,006 919,058 0.01741565821
2002 15,476 482,203 0.03209436690
2001 4,670 223,053 0.02093672804
2000
2 Total of line 1, column (d) 2 0.07260283376
3 Average distnbution ratio for the 5-year base peruod—dwnde the total on line 2 by 5, or by
the number of years the foundation has been in existence if less than 5 years 3 0.01815070844
4 Enter the net value of noncharitable-use assets for 2005 from Part X, ine 5 4 28,133,117
§ Multiply line 4 by line 3 5 510,636
6 Enter 1% of net investment income (1% of Part |, line 27b) 6 13,769
7 Add lines 5 and 6 7 524,405
8 Enter qualfying distnibutions from Part Xil, line 4 . .. ... 8 1,708,241

if ine 8 i1s equal to or greater than line 7, check the box in Part VI line 1b, and complete that part using a 1% tax rate See
the Part VI instructions on page 18

STF FED2037F 3
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Page 4

Form 990-PF (2005) ‘ ‘

Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948—see page 18 of the instructions)

1a

b

c

O & WwN

ao0o oD

7
8

9
10
1

Exempt operating foundations descnbed in section 4940(d)(2), check here » (] and enter “N/A" on line 1
Date of ruling letter (attach copy of ruling letter if necessary—see instructions) N
Domestic organizations that meet the section 4940(e) requirements in Part V, check

13,769

here » (Xl and enter 1% of Part |, ine 27b
All other domestic organizations enter 2% of hine 27b Exempt foreign organizations enter 4% of Pan I, ine 12, col (b)

Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-)
Add lines 1 and 2.

13,769

NONE

Subtitie A (income) tax (domestic sectlon 4947(a)(1) trusts and taxable foundations only Others enter 0 -)
Tax based on investment income. Subtract line 4 from line 3 If zero or less, enter -0- b

Na feo [ro

Credits/Payments
2005 estimated tax payments and 2004 overpayment credited to 2005 | 6a 4,132
Exempt foreign organizations—tax withheld at source . . 6b NONE
Tax paid with application for extension of time to file (Form 8868) 6c 15,350
Backup withholding erroneously withheld . éd

13,769

Total credits and payments Add lines 6a through 6d

19,482

7
Enter any penaity for underpayment of estimated tax Check here O If Form 2220 is attached 8
Tax due. If the total of lines 5 and 8 1s more than line 7, enter amount owed A »| 9

5,713

Overpayment. If ine 7 1s more than the total of ines 5 and 8, enter the amount overpaid . > 10
Enter the amount of line 10 to be Credited to 2006 estimated tax » 5, 713 Refunded » | 11

UL Statements Regarding Activities

1a

b

10
1

12

13

Durning the tax year,did the organization attempt to influence any national, state, or local legisiation or did
it participate or intervene in any political campaign? .
Did it spend more than $100 duning the year (either directly or indirectly) for political purposes (see page
19 of the instructions for definition)?
If the answer is “Yes" to 1a or 1b, attach a detailed descnptlon of the activities and copies of any matenals
publhished or distributed by the organization in connection with the activities
Did the organization file Form 1120-POL for this year? . .
Enter the amount (if any) of tax on political expenditures (section 4955) |mposed dunng the year
(1) On the organization » $ (2) On organization managers » $
Enter the reimbursement (if any) paid by the organization during the year for political expenditure tax imposed
on organization managers » $
Has the organization engaged in any activites that have not previousily been reported to the IRS?
If “Yes,” attach a detalled description of the activities
Has the organization made any changes, not previously reported to the IRS, In its governing instrument, articles
of incorporation, or bylaws, or other similar instruments? /f “Yes,” attach a conformed copy of the changes
Did the organization have unrelated business gross income of $1,000 or more dunng the year?
if “Yes,” has it filed a tax return on Form 990-T for this year?
Was there a hiquidation, termination, dissolution, or substantial contraction dunng the year?
If “Yes,” attach the statement required by General Instruction T
Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either
* By language in the governing instrument, or
* By state legislation that effectively amends the governing instrument so that no mandatory directions
that conflict with the state law remain In the governing instrument?
Did the organization have at least $5,000 in assets at any time dunng the year? If "Yes,” complete Part I, col (c), and Pan xv
Enter the states to which the foundation reports or with which 1t 1s registered (see page 19 of the
instructions) » SEE  STATEMENT 13
If the answer is “Yes” to line 7, has the organization furnished a copy of Form 990-PF to the Attorney
General (or designate) of each state as required by General Instruction G? If “No," altach explanation . .
Is the organization claiming status as a private operating foundation within the meaning of section 4942()(3)
or 4942(j)(5) for calendar year 2005 or the taxable year beginning in 2005 (see instructions for Part XIV on
page 26)? If “Yes,” complete Part XIV . . ... e e e

Oud any persons become substantial contnbutors dunng the tax yeaﬂ If 'Yes anach a schedule listing lhelr names and addresses

Did the organization comply with the public inspection requirements for its annual returns and exemption application?
Web site address » NONE

Yes | No

1a X

1b X

1c X

10 X

11 ] X

The books are in care of » CYNTHIA H TYSON Telephone no. »

(704)333-9645

Located at » 1373 EAST MOREHEAD ST, CHARLOTTE, NC ZIP+4 » 28204-2947

Section 4947(a)(1) nonexempt charitable trusts fi fihng Form 990-PF in heu of Form 1041—Check here
and enter the amount of tax-exempt interest received or accrued during the year . > |13 |

» O

STF FED2037F 4
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Form 890-PF (2005) . ‘ Page 5

CURIE:] Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item is checked in the “Yes” column, unless an exception applies. Yes| No
1a Dunng the year did the organization (either directly or indirectly)
(1) Engage in the sale or exchange, or leasing of property with a disqualified person? [JvYes [X No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)
a disqualified person? .. Oves Eno
(3) Furnish goods, services, or facnhtnes to (or accept them from) a dlsquallf ied person? O Yes No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? Oves XnNo
(5) Transfer any income or assets to a disqualified person (or make any of either available
for the benefit or use of a disqualified person)? . Ovyes XnNo ,
(6) Agree to pay money or property to a government official? Exception. Check “No”
if the organization agreed to make a grant to or to employ the official for a perod
after termination of government service, If terminating within 80 days ) .. 0] ves No
b If any answer 1s “Yes” to 1a (1)—(6), did any of the acts fail to qualify under the exceptions described in Regulations |- - .-} -~
section 53 4941(d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? 1b [N/A
Organmizations relying on a current notice regarding disaster assistance check here . > [ '
¢ Did the organization engage in a prior year in any of the acts described n 1a, other than excepted acts, |- -} - 4
that were not corrected before the first day of the tax year beginning in 20057 . 1c [N/A
2 Taxeson falureto distribute income (section 4942) (does not apply for years the organization was a private
operating foundation defined in section 4942(})(3) or 4942())(5))
a At the end of tax year 2005, did the organization have any undistnibuted income (lines 6d
and 6e, Part XIII) for tax year(s) beginning before 2005? . ) Oves X No
If “Yes,” istthe years» 20, 20 , 20__ , 20_
b Are there any years listed in 2a for which the organization is not applying the provisions of section 4942(a)(2) -
(relating to incorrect valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) |— ~f -——}— -
to all years listed, answer “No” and attach statement—see page 20 of the instructions ) . 2b IN/A
¢ If the provisions of section 4942(a)(2) are being apphed to any of the years listed in 2a, list the years here
»20_ ,20__, 20 , 20___
3a Did the organization hold more than a 2% direct or indirect interest in any business
enterpnse at any time dunng the year? . O Yes No .
b If “Yes,” did it have excess business holdings in 2005 as a resuit of (1) any purchase by the organization
or disqualified persons after May 26, 1969, (2) the lapse of the 5-year period (or longer period approved
by the Commissioner under section 4943(¢c)(7)) to dispose of holdings acquired by gift or bequest, or (3) :
the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720, to determing |- - - - -
if the organization had excess business holdings in 2005 ) . 3b [N/A
4a Dud the organization invest during the year any amount in a manner that would jeopardnze its charitable purposes? 4a X
b Did the organization make any investment in a pnior year (but after December 31, 1969) that could jeopardize its chantable  j—— —4~--4- - -
purpose that had not been removed from jeopardy before the first day of the tax year beginning in 20057 4b X
5a During the year did the orgamization pay or incur any amount to
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? Oves KiNo
(2) Influence the outcome of any specific public election (see section 4955), or to carry
on, directly or indirectly, any voter registration drive? ) Oves KlINo
(3) Prowvide a grant to an individual for travel, study, or other similar purposes? . Oves KIno
(4) Provide a grant to an organization other than a chantable, etc , organization descnbed
in section 509(a)(1), (2), or (3), or section 4940(d)(2)? . ... Oves No
(5) Provide for any purpose other than religious, chantable, scientific, literary, or
educational purposes, or for the prevention of cruelty to children or animals? .. Oves KlnNo
b If any answer is “Yes" to 5a(1)—(5), did any of the transactions fail to qualify under the exceptions descrbed in |- -, --
Regulations section 53 4945 or in a current notice regarding disaster assistance (see page 20 of the instructions)? s5b N /B
Organizations relying on a current notice regarding disaster assistance check here.. . > []
¢ If the answer I1s “Yes” to question 5a(4), does the organization claim exemption from the
tax because it maintained expenditure responsibility for the grant? . .o Oves [No
If “Yes,” attach the statement required by Regulations section 53. 4945—5(d)
6a Did the organization, during the year, receive any funds, directly or mdnrectly, to pay
premiums on a personal benefit contract? . . . Oves XIno | - - .-
b Diud the organization, during the year, pay premiums, dlrectly or lndlrectly ona personal benefit contract? . 6b X
If you answered “Yes” to 6b, also file Form 8870

Form 990-PF (2005)
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Form 990-PF (2005) . ‘ Page 6

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors

1_List all officers, directors, trustees, foundation managers and their compensation (see page 21 of the instructions).

(b) Title, and average | (c) Compensation {d) Contributions to
(a) Name and address hours per week 9 (if not paid, enter employee benefit plans e{)&);ee;}i&aa%%n!
devoted to position -0-) and deferred compensation
SEE STATEMENT 14
172,122 NONE NONE

2 Compensation of five highest-paid employees (other than those included on line 1—see page 21 of the instructions).
If none, enter “NONE.”

d) Contributions to
(b) Title and average {
(a) Name and address of each employee paid more than $50,000 hours per week (c) Compensation ?mploy%e dbfneﬁt (e) gxpen"se account
devoted to position plans an eferred other aliowances
compensation
NONE
Total number of other employees paid over $50,000 . > | NONE
3 Five highest-paid independent contractors for professional services—(see page 21 of the mstructlons) If none, enter
IINONE ”
(a) Name and address of each person paid more than $50,000 (b) Type of service {c) Compensation
NONE
Total number of others receiving over $50,000 for professional services . . . L . » | NONE

Summary of Direct Charitable Activities

List the foundation's four largest direct charitable activities during the tax year Include relevant statistical information such as the number
of organizations and other beneficianes served, conferences convened, research papers produced, etc

1 NONE

Expenses

Form 990-PF (2005)
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Form 990-PF (2005) . ‘

Page 7
NSl Summary of Program-Related Investments (see page 22 of the instructions)
Descnbe the two largest program-related investments made by the foundation dunng the tax year on hnes 1 and 2 Amount
1 NONE
2

All other program-related investments See page 22 of the instructions

3 NONE

Total. Add lines 1 through 3
Minimum Investment Return (AII domestrc foundatrons must complete this part. Foreign foundations,

>

see page 22 of the instructions.)

1 Far market value of assets not used (or held for use) directly in carrying out charitable, etc,
purposes’ I
a Average monthly fair market value of securities 1a | 28,561,540
b Average of monthly cash balances 1b
¢ Fairr market value of all other assets (see page 23 of the instructions) 1c NONE
d Total (add lines 1a, b, and c) 1d | 28,561,540
e Reduction claimed for blockage or other factors reported on hnes 1a and
1c (attach detailed explanation) . L1e I o
2 Acquisition indebtedness applicable to line 1 assets 2 NONE
3 Subtract ine 2 from line 1d ) 3 | 28,561,540
4 Cash deemed held for chantable activities Enter 1'2% of line 3 (for greater amount, see page 23
of the instructions) . 4 428,423
5 Net value of noncharitable-use assets. Subtract line 4 from line 3 Enter here and on Part V, line 4 5 28,133,117
6 Minimum investment return. Enter 5% of line 5 6 1,406,656
Distributable Amount (see page 23 of the instructions) (Section 4942(1)(3) and 0)(5) private operating
foundations and certain foreign organizations check here » [] and do not complete this part )
1 Minimum investment return from Part X, ine 6 .. 1 1,406,656
2a Taxon investment income for 2005 from Part VI, line 5 2a 13,769
b Income tax for 2005 (This does not include the tax from Part VI) 2b -
¢ Add lines 2a and 2b | 2¢ 13,769
3 Distnibutable amount before adjustments Subtract line 2c from line 1 3 1,392,887
4 Recovenes of amounts treated as qualifying distnbutions 4 NONE
5 Add lines 3 and 4 s | 1,392,887
6 Deduction from distributable amount (see page 24 of the instructions) 6 NONE
7 Distributable amount as adjusted Subtract ine 6 from line 5 Enter here and on Part XIlI,
ine 1 . . . . 7 , 392,887
Qualifying Distributions (see page 24 of the instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc, purposes. - -
a Expenses, contributions, gifts, etc —total from Part |, column (d), line 26 1a 1,708,241
b Program-related investments—total from Part I1X-B X 1b
2 Amounts paid to acquire assets used (or held for use) directly in carrying out chantable, etc.,
purposes .. ) 2 NONE
3 Amounts set aside for specrﬁc charltable pro;ects that satisfy the -
a Suitability test (prior IRS approval required) ) S o 3a NONE
b Cash distnbution test (attach the required schedule) . . ....... 3b NONE
4 Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, line 8, and Part XIii, line 4 4 1,708,241
§ Organizations that qualify under section 4940(e) for the reduced rate of tax on net investment
income Enter 1% of Part |, ine 27b (see page 24 of the instructions) . . . 5 13,769
6 Adjusted qualifying distributions. Subtract line 5 from hne 4 6 1,694,472

Note: The amount on line 6 will be used in Part V, column (b), in subsequent years when calculatrng whether the foundation

qualifies for the section 4940(e) reduction of tax in those years.

STF FED2037F 7
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Form 990-PF (2005)

Page 8

IR Undistributed Income (see page 24 of the instructions)

o 8

-0 a6 o

10

[ 2 - S o I - ]

Distnbutable amount for 2005 from Part XI,
hne 7.

Undlstnbuted income, |f any, as of the end of 2004
Enter amount for 2004 only

Total for prior years 20 , 20 ,20
Excess distnbutions carryover, if any, to 2005
From 2000 NONE

(a)
Corpus

{b)
Years prior to 2004

(c)
2004

(d)
2005

1,392,887

1,271,902

NONE

From 2001 NONE

From 2002 . NONE

From 2003 NONE

From 2004 NONE

Total of Ilnes 3a through e.

Qualifying distributions for 2005 from Part
Xi,ined4 » $ 1,708,241

Applied to 2004, but not more than line 2a
Applied to undistnbuted ncome of pnor years
{Election required—see page 25 of the instructions)
Treated as distributions out of corpus (Election
required—see page 25 of the instructions)
Applied to 2005 distnbutable amount
Remaining amount distnbuted out of corpus
Excess distributions carryover applied to 2005
(If an amount appears in column (d), the
same amount must be shown in column (a) )
Enter the net total of each column as
indicated below:

Corpus. Add lines 3f, 4c, and 4e Subtract line 5
Prior years' undistnbuted income Subtract
line 4b from line 2b

Enterthe amount of prior years' undistnbuted
income for which a notice of deficiency has
been issued, or on which the section 4942(a)
tax has been previously assessed

Subtract line 6¢c from lne 6b Taxable
amount—see page 25 of the instructions .

Undistributed income for 2004. Subtract line
4a from line 2a Taxable amount—see page
25 of the instructions

Undistnbuted income for 2005. Subtract
lines 4d and 5 from line 1. This amount must
be distnbuted in 2006 . ...

Amounts treated as distnbutions out of
corpus to satisfy requirements imposed by
section 170(b)(1)(E) or 4942(9)(3) (see page
25 of the instructions) .

Excess distnbutions carryover from 2000 not
applied on line 5 or line 7 (see page 25 of
the instructions) .

Excess distributions carryover to 2006.
Subtract lines 7 and 8 from line 6a
Analysis of line 9

Excess from 2001 NONE

NONE

1,271,902

NONE

NONE

436,339

NONE

NONE

NONE

NONE

NONE

NONE

NONE

NONE

956,548

NONE

NONE

NONE

Excess from 2002 NONE

Excess from 2003 . ) ) NONE

Excess from 2004 NONE

Excess from 2005.

NONE

STF FED2037F 8
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Form 990-PF (2005) . . Page 9

IR\ Private Operating Foundations (see page 26 of the instructions and Part VII-A, question 9)
1a If the foundation has received a ruling or determination letter that it is a private operating

| foundation, and the ruling 1s effective for 2005, enter the date of the ruling >

1 b Check box to indicate whether the organization 1s a private operating foundation described In section [ 4942())(3) or (1] 4942())(5)
‘r 2a Enter the lesser of the adjusted net Tax year Prior 3 years () Total

» income from Part | or the mimimum (a) 2005 (b) 2004 {c) 2003 (d) 2002

f investment return from Part X for each

‘ year listed

85% of line 2a

Qualifying distributions from Part XlI,
Iine 4 for each year listed

d  Amounts included in line 2 not used directly
for active conduct of exempt activities

e Qualfying distributions made directly
for active conduct of exempt activities
Subtract line 2d from line 2¢

3 Complete 3a, b, or c for the
alternative test relied upon

a ‘“Assets” alternative test—enter
(1) Value of all assets

(2) Value of assets qualifying
under section 4942(}(3)(B)(1)

b ‘Endowment’ alternative test—enter %
of mimmum investment retum shown In
Part X, line 6 for each year listed

¢ “Support” alternative test—enter

(1) Total support other than gross
investment income (interest,
dividends, rents, payments
on securities loans (section
512(a)(5)), or royalties)

(2) Support from general publc
and 5 or more exempt
organizations as provided in
section 4842(j)(3)(B)(m)

(3) Largest amount of support
from an exempt organization

(4) Gross investment iIncome

Supplementary Information (Complete this part only if the organization had $5,000 or more in
assets at any time during the year—see page 26 of the instructions.)
1 Information Regarding Foundation Managers:

a List any managers of the foundation who have contributed more than 2% of the total contnbutions received by the foundation
before the close of any tax year (but only if they have contnbuted more than $5,000) (See section 507(d)(2) )

CYNTHIA H TYSON

b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest
N/A
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:
Check here » [X] if the organization only makes contnibutions to preselected chantable orgamzations and does not accept

unsolicited requests for funds If the organization makes gifts, grants, etc. (see page 26 of the instructions) to individuals or
organizations under other conditions, complete items 2a, b, ¢, and d

a The name, address, and telephone number of the person to whom applications should be addressed

b The form in which applications should be submitted and information and matenals they should include.

¢ Any submission deadlines’

d ,ft\ny restrictions or imitations on awards, such as by geographical areas, chantable fields, kinds of institutions, or other
actors.

Form 990-PF (2005)
STF FED2037F 9



Form 980-PF (2005) ‘

Page 10
Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
If t1s an individual,
Recipient SHOW la?r'?y Irelauclmslr‘\lllputo Fog}datm{n Purpose of grant or Amount
any foundation manager | Stalus o contribution
or substantial contributor | recipient

Name and address (home or business)

a Paid dunng the year
SEE STATEMENT 15

Total . > 3al 1,353,575
b Approved for future payment
Total . .. . . .. ..... > 3b 0

STF FED2037F 10

Form 990-PF (2005)



Form 990-PF (2005)

Page 11

Analysis of Income-Producing Activities

Enter gross amounts unless otherwise indicated

1 Program service revenue

Unrelated business income

Excluded by section 512, 513, or 514

(a)
Business code

(b)
Amount

(c)
Exclusion code

(d)
Amount

(e)
Related or exempt
function income
(See page 26 of
the instructions )

-0 Q0T

g Fees and contracts from government agencies
Membership dues and assessments

Interest on savings and temporary cash investments
Diwvidends and interest from securities

Net rental income or (loss) from real estate

a Debt-financed property

b Not debt-financed property

Net rental income or (loss) from personal property
Other investment income

N & wWwN

Net income or (loss)from special events

Gross profit or (loss)from sales of inventory
Other revenue a

=0 OO~NO»

- b

14

50

435,236

16

(59,735

Gainor (loss) from sales of assets other than inventory

18

307,055

b FEE CREDITS

14

1,939

¢ EXCISE TAX REFUND

11,737

d NET TIMBER HARVEST

16

814, 666

e DEPOSIT FORFEITED

20,000

12 Subtotal. Add columns (b), (d), and (e)
13 Total. Add hne 12, columns (b), (d), and (e)

(See worksheet In line 13 instructions on page 27 to venfy calculations )

1,530,948

0

13 11,530,948

KL AUR-] Relationship of Activities to the Accomplishment of Exempt Purposes

Explain below how each activity for which income 1s reported in column (e) of Part XVI-A contributed importantly to
the accomplishment of the organization's exempt purposes (other than by prowviding funds for such purposes) (See

Line No.

> page 27 of the instructions.)

NOT APPLICABLE

STF FED2037F 11

Form 990-PF (2005)



Form 990-PF (2005) ‘

Page 12

Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

1 D the organization directly or indirectly engage in any of the following with any other organization descnbed in section

501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations?

a Transfers from the reporting organization to a noncharitable exempt organization of
(1) Cash . . ... ... ... ..., . e e e e e e e e
(2) Otherassets ... .. ... . .... .... . . e e

b Other transactions-
(1) Sales of assets to a nonchantable exempt organization
(2) Purchases of assets from a noncharitable exempt organization
(3) Rental of facilities, equipment, or other assets ....  ....... e e
{(4) Reimbursement arrangements
(5) Loans or loan guarantees . . e e o
(6) Performance of services or membership or fundraising solicitations .

c Sharing of facilities, equipment, mailing lists, other assets, or paild employees . .. .

Yes

No

1a(1)

1a(2)

x>

1b{1)

1b(2)

1b(3)

1b(4)

1b(5)

1b(6)

1c

g Pag el ied el g b

d If the answer to any of the above i1s “Yes,” complete the following schedule Column (b) should always show the fair market
value of the goods, other assets, or services given by the reporting organization. If the organization received less than fair
market value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services

received.

(a) Lne no | (b) Amount involved {c) Name of nonchantable exempt organization {d) Descnption of transfers, transactions, and shanng arrangements

2a Is the organization directly or indirectly affilated with, or related to, one or more tax-exempt organizations

described in section 501(c) of the Code (other than section 501(c)(3)) or in section 527?. . . [0 Yes [ No
b If “Yes,” complete the following schedule
(a) Name of organization {b) Type of organization (c) Descnption of relationship

Under penalties of perjury, | declare that | have examined this retum, including accompanying schedules and statements, and to the best of my knowledge and
belief, itis @oorrect, nd complete Declaratiop.ef preparer (other than taxpayer or fiduciary) is based on all information of which preparer has any knowledge
) LQ\%,( W}Ow |b Qy 2000 )
(o Signature of dfficer or trustee R Date ! Title
% Date Preparer's SSN or PTIN
s D > Check If (See Signature on page 28
D| _%E self-employed » [ ]| of the instructions )
® (250 Preparers } V /) u (0
- - =
@3 [ Pes name (oryours } PRICEfIATERHENSECOOPERS, LLP En» 13-4008324
and ZIP code 7 214 n. drvonfst. \#rE 3600, cHARLOTTE, Nc 28202 | Phone no 704-344-7500

STF FED2037F 12

Form 990-PF (2005)



Schedule B . OMB No. 1545-0047
(Form 980, 980-E2, Schedule of Contributors

or 950-PF)

Supplementary information for 2 @ o 5
ﬁ,‘:ﬂ,‘,{;,'“;;“;‘,’,' Jge Traasury tine 1 of Form 930, 980-EZ, and 980-PF (see instructions)

Name of organzation ] Employer identification number

ROBERT HAYWQOD MORRISON FDN 01-0561393
Organization type (check one):

Filers of: Section:

Form 990 or 890-EZ 501(c){ ) (enter number) organization

4947(a)(1) nonexempt charitable trust not treated as a private foundation
527 political organization
Form 990-PF

501(c)(3) exempt private foundation

4947(a)(1) nonexempt charitable trust treated as a private foundation

U0 O0O0

501(c)(3) taxable private foundation

Check if your organization is covered by the General Rule or a Special Rule. (Note: Only a section 501(c)(7), (8), or (10)
organization can check boxes for both the General Rule and a Special Rule - see instructions. }

General Rule -

DEI For orgarzations filing Form 990, 990-EZ, or 990-PF that recewved, during the year, $5,000 or more (in money or
property) from any one contnbutor. (Complete Paris | and I1.)

Special Rules -

D For a section 501(c)(3) organization filing Form 990, or Form 990-EZ, that met the 33 1/3% support test under Regulations
sections 1.509(a)-3/1.170A-9(e) and received from any one contributor, dunng the year, a contribution of the greater of
$5,000 or 2% of the amount on ling 1 of these forms. (Complete Parts | and ii.)

D For a section 501(c)(7), (8), or (10) organization tmn'_g Form 9980, or Form 990-EZ, that received from any one contributor,
durning the year, aggregate contributions or bequests of more than $1,000 for use exclusively for reigious, chantable,
scientfic, literary, or educational purposes, or the prevention of cruelty to children or animals. (Complete Parts |, I, and lll )

[:] For a section 501(c)(7), (B}, or (10) organization hhn'g Form 980, or Form 990-EZ, that received from any one contnbutor,
during tha year, same contributions for use exclusively lor religious, charitable, elc., purposes, but these contributions did
not aggregate to more than $1,000. (If this box is checked, enter here the total contnbutions that were received during
the year for an exclusively religious, charitable, etc., gurpose. Do not complete any of the Parts unless the General Rule
applies to this organization because it received none_Scclusnvely religious, chantable, etc., contributions of $5,000 or more
duringtheyear) . .... ............. J e e e e e e e e e e e e e e e e >3

Caution: Organizations that ara not covered by the General Rule and/or the Special Rules do not file Schedule B (Form 990,
990-EZ, or 990-PF), but they must check the box in the headinlg of their Form 990, Form 990-EZ, or on line 2 of their Form
990-PF, to certify that they do not meet the hiing requirements|of Schedule 8 (Form 990, 990-EZ, or 990-PF)

For Paperwork Reduction Act Notice, see the Instructions

0, 990-E2, or 990-PF) (2005
for Form 990, Form 990-EZ, and Form 990-PF. Schedule 8 (Form 930, 930- F) (2005)

isA
5€125! 2 0CO
BHZ316 T.167 NT/12/20NT7 No.cA.n4 A rmAA~AmD——n—



Schedute B (Form 950, 890-EZ, or 990-PF) (2005)

Page of of Pant |
Name of organization Employer identification number
ROBERT HAYWOOD MORRISON FDN 01-0561393
Contributors (See Specific Instructions.)
(a) {b) (c) (d)
No. Name, address, and 1P + 4 Aggregate contributions Type of contribution
1 CYNTHIA H TYSON Parson
Payroll
1856 MARYLAND AVENUE 30,223. | Noncash
(Complete Part Il it there is
CHARLOTTE, NC 28209 a noncash contribution.)
(a) (b) (c) (d
No. Name, address, and ZIP + 4 Aggregate contributions Type of contribution
Person
Payroll
Naoncash
(Complete Part Il it there i
a noncash contribution.)
(a) (b) (c) ()}
No. Name, address, and ZIP + 4 Aggregate contributions Type of contribution
Person
Payroll
Noncash
{Complete Part It if there s
a noncash contribution )
(a) (b) (c) {d)
No. Name, address, and ZIP + 4 Aggregate contributions Type of contribution
Person
Payroll
Noncash

(Complete Part li f there 1s
a noncash contribution.)

(a) (b)

(c)

(d)

No. Name, address, and ZIP + 4 gregate contributions _Type of contribution
Person
Payroll
Noncash
{Complete Part il if there 1s
a noncash contribution.)
(a) ) (c) (d
No. Name, address, and ZIP + 4 Aggregate contributions Type of contribution
Person
Payroll
Noncash
{Complete Part il there s
a noncash contrnbution )
154 i Schedule B (Form 990, 930-E2. or 990-PF) {2008)

SE1253 1 000 !
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Schedule B (Form 990, 990-EZ, or 990-PF) (2005) !

Page

of of Partli

Name of organization Employer identification number
ROBERT HAYWOOD MORRISON FDN 01-0561393
CEIREIN  Noncash Property (See Specific Instructions.)
(a) No. (c)
from Descri t - h i FMV (or estimate) Date r(:t);elved
Part | escription ot noncash property glven (see Instructions)
360 shs Capital One Finl
1
30,229, 12/07/2005
{a) No. ©
from Deseri f - h FMV (or estimate) Date ::g):elved
Part | escription of noncash property qlven (see instructions)
(a) No. (¢)
P';rt i Description of noncash property 9'_Iven '::1: (i:; :_::::‘:t“:)) Date received
|
(a) No. ‘ (c)
from ) : FMV (or estimat 9
Part ) Description of noncash property g'lven (see E:;:zc::\:)) Date received
I
(a) No. : (c)
from D i t . h : FMV (or estimate) Date r(:t):elved
Part | escription of noncash property given (see instructions)
(a) No. (c)
¢ (b) . (d)
P':,:nl Description of noncash property dgiven FMV (or estimate) Date received

(see instructions)




ROBERT HAYWOOD MORRISON FDN 01-0561393

FORM 990PF, PART I - CONTRIBUTIONS, GIFTS AND GRANTS RECEIVED

DIRECT
PUBLIC
NAME AND ADDRESS DATE SUPPORT
CYNTHIA H TYSON 12/07/2005 30,229.
1856 MARYLAND AVENUE
CHARLOTTE, NC 28209
TOTAL CONTRIBUTION AMOUNTS 30,229.

77 2 000

- BHZ316 L367 07/12/2007 08:54:24 160000917997 134 STATEMENT 1




ROBERT HAYWOOD MORRISON FDN 01-0561393

ORM S990PF, PART I - INTEREST ON TEMPORARY CASH INVESTMENTS

REVENUE
AND NET
EXPENSES INVESTMENT
JESCRIPTION PER BOOKS INCOME
BOA CHECKING 4041 13. 13.
BOA CHECKING 7391 35. 35.
BAI - COLUMBIA RESV 2. 2.
TOTAL = = =  ——mmmmmmemmmmm mmmmmmeee e
50. 50
7 72000
- BHZ316 L367 07/12/2007 08:54:24 160000917997 135 STATEMENT 2




ROBERT HAYWOOD MORRISON FDN 01-0561393

"ORM 990PF, PART I - DIVIDENDS AND INTEREST FROM SECURITIES

REVENUE
AND NET
| EXPENSES INVESTMENT
; JESCRIPTION PER BOOKS INCOME
USGI - NQ DIVS 7.276. 7.276.
~ FOREIGN DIVIDENDS 46,096. 46,096.
- NOMESTIC DIVS 214,268. 214,268.
~ OTHER INTEREST 28,634. 28,634.
US GOVT INTEREST 63,360. 63,360.
ACCRUED INTEREST -2,572. -2,572.
0ID ACCRETION 51.
FOR DIVS - NQ i . 89. 89. e
POMESTIC DIVDS - NQ 78,034. 78,034
NONTAXABLE DIVIDEND 446.
TOTAL 435,631. 435,236.

7 2000

- BHZ316 L367 07/12/2007 08:54:24 160000917997 136 STATEMENT 3




\OBERT HAYWOOD MORRISON FDN 01-0561393

| 'ORM 990PF, PART I - OTHER INCOME

REVENUE
AND NET

EXPENSES INVESTMENT
JESCRIPTION PER BOOKS INCOME
FEE CREDITS 1,939. 1,939.
REFUND OF EXCISE TAX 11,737.
NET TIMBER HARVEST 814,666. 814,666.
CARNEST DEP FORFEIT 20,000. 20,000.

TOTALS 848,342. 836,605.

'7 2 000

- BHZ316 L367 07/12/2007 08:54:24 160000917997 137 STATEMENT 4



ROBERT HAYWOOD MORRISON FDN

fORM 990PF, PART I - LEGAL FEES

REVENUE
AND
EXPENSES
JESCRIPTION PER BOOKS

{ENNEDY COVINGTON 48,557.

TOTALS 48,557.

77 2 000

01-0561393

NET ADJUSTED
INVESTMENT NET CHARITABLE
INCOME INCOME PURPOSES
48,557
NONE NONE 48,557

- BHZ316 L367 07/12/2007 08:54:24 160000917997 138 STATEMENT 5




OBERT HAYWOOD MORRISON FDN

JRM 990PF, PART I - ACCOUNTING FEES
REVENUE
AND
EXPENSES
ESCRIPTION PER BOOKS
TaX PREPARATION FEES 1,884.
TOTALS 1,884.
2 000

- BHZ316 L367 07/12/2007 08:54:24

01-0561393

NET ADJUSTED
INVESTMENT NET CHARITABLE
INCOME INCOME PURPOSES
1,884
NONE NONE 1,884

160000917997 139 STATEMENT 6




‘OBERT HAYWOOD MORRISON FDN

'ORM 990PF, PART I - OTHER PROFESSIONAL FEES

ADVISORY FEES
TRUSTEE FEES
'RANTMAKING FEES
AL FEE REVERSAL

TOTALS

7 2000

- BHZ316 L367 07/12/2007 08:54:24

REVENUE
AND

EXPENSES

PER BOOKS

113,155.
21;819.
40, 000.

01-0561393

21, 819.

160000917997

140

CHARITABLE
PURPOSES

STATEMENT 7



‘\OBERT HAYWOOD MORRISON FDN

'ORM 990PF, PART I - TAXES

01-0561393

REVENUE
AND NET
EXPENSES INVESTMENT CHARITABLE
JESCRIPTION PER BOOKS INCOME PURPOSES
'OREIGN TAXES 4,783. 4,783.
XCISE TAX 20,000.
MPLOYEE TAXES 81,315. 81,315.
\/E PROPERTY TAX 107,219. 107,219.
\/E PROPERTY TAX REF -834. -834.
TOTALS 212,483 111,168. 81,315
17 ?2 000
- BHZ316 L367 07/12/2007 08:54:24 160000917997 141 STATEMENT 8



SEKD HAYWOUUD MORKLSON FDN

WM 990PF, PART I - OTHER EXPENSES

et

IT AND ROYALTY EXPENSES
’ FEE - FOREIGN

JORS FORUM MMBRSHP

LTH INSURANCE '
'PLIES AND POSTAGE

‘ICE REFURBISHING
BERSHIP FEES
CELLANEQUS

ERNET

TAL EXPENSES

TOTALS

no

- BHZ316 L367 07/12/2007 08:54:24

REVENUE
AND
EXPENSE 5
PER BOOXS

694.216.
237.

75.
2,268.
429.
350.
1.445.
220.

227.

01-0561393

NET
INVESTMENT
INCOME

237.

694, 216.

160000917997

CHARITABLE
PURPOSES

75.
2,268.
429.

142 STATEMENT 9




OBERT HAYWOOD MORRISON FDN 01-0561393

ORM S590PF, PART II - OTHER INVESTMENTS

o ENDING ENDING
ESCRIPTION BOOK VALUE FMV
FUTURE REMITTANCE TO THE ROBERT H. MORRISON ESTATE (A)  (6.158.414)(A) (6.158.414) (A)
CHEDULE ATTACHED 14,975,341 16,300,128
JRRISON & CO 150,343 150,343
TOTALS 8,967,270 " 02020857

2 000

FOOTNOTE "A"

Reduction in the foundation's investments resulting from asset distributions, made from
the Robert Haywood Morrison Foundation (EIN:01-0561393) to the Robert Haywood Morrison
Estate (EIN:56-6648501) during March, 2009 and May, 2010. A liability for the future
remittance has been allocated to the 2005 amended return. Due to the prolonged
administration of the Robert Haywood Morrison Estate, the future remittance was unknown
when the 2005 tax return was originally filed.

- BHZ316 L367 07/12/2007 08:54:24 160000917997 143 STATEMENT 10




ROBERT HAYWOOD MORRISON FL.«

01-0561393

FORM 990PF, PART III - OTHER INCREASES IN NET WORTH OR F'JND BALANCES

e A i e S e e e e T T A o e e e A o e e e mar e A A e e e = = T o — e e e = —

DESCRIPTION 2 .MOUNT
INFLATION INDEX BOND ADJ 16,317.
TOTAL 16,317.

STATEMENT

(=)

=



ROBERT HAYWOOD MORRISON . .4

01-0561393

FORM 990PF, PART III - OTHER DECREASES IN NET WORTH OR FUND BALANCES

DESCRIPTION AMOUNT
FUTURE REMITTANCE TO ROBERT H MORRISON ESTATE 6,158 414
CAPITAL ONE FINL COST ADJ 28,757.
ASHLAND COST ADJ 744.
GAIN TAXABLE IN 2005 - POSTED IN 2006 1,619.
JP MORGAN COST ADJ 36,505.
PRIOR YEAR BALANCE ADJ 2,645.
TOTAL 6,228,684 ,

STATEMENT

12



01-0561393

STATEMENT

13



ROBERT HAYWOOD MORRISON FDN 01-0561393

FORM 990PF, PART VIII - LIST OF OFFICERS, DIRECTORS, AND TRUSTEES

TITLE AND TIME

NAME AND ADDRESS DEVOTED TO POSITION COMPENSATION
CYNTHIA H TYSON PRESIDENT

1373 MOREHEAD ST 40/WK 172,122.
CHARLOTTE, NC 28204-2950

BARBARA SCRUGGS SECRETARY

2/0 1373 MOREHEAD ST PART TIME

CHARLOTTE, NC 28204-2950

GRAND TOTALS 172,122.

STATEMENT 14




ERY HAYWOUD MORRISON FDN 01-0561393

¥ 990PF, PART XV - GRANTS AND CONTRIBUTIONS PAID DURING THE YEAR

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR

AND
[PIENT NAME AND ADDRESS FOUNDATION STATUS OF RECIPIENT PURPOSE OF GRANT OR CONTRIBUTION ANOUNT
AUDREY DAVIDSON BARLY MUSIC ENDGWMENT AT WMU NONE SCHOLARSHIP ENDOWMENT 500.
} W MICHIGAN AVE SCHOOL
\MAZOC, MI 49008
" BALDWIN COLLEGE SCHOLARSHIP ENDOWMENT NONE SCHOLARSHIP ENDOWMENT 20, 000.
SCHOOL

INTON, VA 24401
JINA FOUNDATION FOR INDEPENDENT COLLEGES NONE GENERAL USE 500.
RIDGE RD STE B EXEXPT PUBLIC
¥OND, VA 23229
ENCE CRITTENTON SVCS NONE GENERAL USE 250.
0x 36329 EXEMPT PUBLIC
LOTTE, NC 28236
NATURE CONSERVANCY NONE GENERAL USE

AEST TRADE STREET EXEMPT PUBLIC

LOTTE, NC 28202

- DAVIDSON NONE GENERAL USE 1, 000.
{. MAIN STREET EXEXPT PUBLIC

)SON, NC 28035

FRIENDS NONE GENERAL USE 50.
PARK ROAD EXEMPT PUBLIC

QOTTE, NC 28209

MUSEUM OF ART CHARLOTTE NONE CENTER CITY EXPANSION 1,000, 000.
{ TRYON ST EXEMPT PUBLIC

OTTE, NC 28202

OTTE MUSEUM OF HISTR NONE GENERAL USE 1,000.

SEAMROCK DRIVE
OTTE, NC 28215

EXEMPT PUBLIC

STATEMENT 15




BEKT HAYWUUU MURKLISUN FDN 01-0561393

R¥ 990PF, PART XV - GRANTS AND CONTRIBUTIONS PAID DURING THE YEAR

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR

AND

2IPIENT NAME AND ADDRESS FOUNDATION STATUS OF RECTPIENT PURPOSE OF GRANT OR CONTRIBUTION AKOUNT
JENS UNIVERSITY HUSIC ENDOWMENT NONE DONATION MUSIC ENDOWMENT 3,000.
)0 SELHYN AVENUE SCHOOL

\RLOTTE, NC 28207

IENS UNIVERSITY HONOR EVELYN DEAL NONE GENERAL USE 175.
10 SELWYN AVENUE SCHOOL

RLOTTE, NC 26207

RICAN FRONTIER CULTURE FOUNDATION NORE GENESAL USE 1,000
0 RICHMOND RD EXENPT PUBLIC

UNTON, VA 24402

NANDOAH SHARESPEARE NONE GENERAL USE 1,000.
R BEVERLY ST EXEMPT PUBLIC

UNTON, VA 24401

C ARTS REPERATORY THEATRE NONE GENERAL USB 100.
BAST STONEWALL ST EXEMPT PUBLIC

RLOTTE, NC 28256

{OKE COLLEGE NONE GENERAL USE 25, 000.
COLLEGE LANE SCHOOL

M, VA 24153

AR POREST NONE GENERAL USE 50, 000.
0K 419 EXENPT PUBLIC

ST, VA 24551

NS UNIVERSITY NONE GENERAL USE 250, 000.

I SELHYN AVENUE SCHOOL
L0TTE, NC 28207

STATEMENT 16



SCHEDULE D . R OMB No. 1545-0092
(Form 1041) Capital Gains and Losses

Depanmant of the Treasury » Attach to Form 1041, Form 5227, or Form 990-T. See the separate 2@0 5
Intemal Revenus Service instructions for Form 1041 (aiso for Form 5227 or Form 980-T, if applicable).

Namae of estate or trust

Employer ldentification number

ROBERT HAYWOOD MORRISON FDN 01-0561333
Note: Form 5227 filers need ta complate only Parts | and Il.
Short-Term Capital Galns and Losses - Assets Held One Year or Less
De T Gal
((.E’:am’ ?:133 :mf:: ;:Z .‘ZLB.?&% {c) Date sold (d) Sales pnce (¢) Cost or other basis | 40 U\.o"e::ig‘;?a)r
‘prefarred of "Z° Go ) (mo, day,yr) | (MO day.yr) (see page 34) (col. (d) kess col (o))
1
SEE STATEMENT 37 B,365,974.0018,164,419.00 201,555.
2 Short-term capital gain or (loss) from Forms 4684, 6252, 6781, and 8824 , . . . . ... .......... 2
3 Net short-term gain or (loss) from partnerships, S corporations, and other estates ortrusts |, , , . . . ... 3
4 Short-term capital loss carryover. Enter the amount, if any, from line 9 of the 2004 Capital Loss
CarryoverWorkshesl , . . . . .. . . ... ... a_i )
5 Net short-term gain or {loss). Combina lines 1 through 4 in column (f}. Enter here and on lne 13,
COWMN (3) DOIOW . . .\ v i it i e i i i e i e e e e e e i e e+ e e s e s s e e |5 201,555,
Long-Term Capital Gains and Losses - Assets Held More Than One Year
(a) De t 1 Dat Gain or
(énr::lral?1|83 :hm:’.y ::Lulr;i {c} Date soid {d) Seles pnce {e) Cost or othar basis '(oﬂ' the emlra;omr
prefered of "Z° Co ) {mo, day, yr.) (mo, day, yr) {ssa page 34) {col. (d) less col. (¢))
6 LONG-TERM CAPITAL GAIN DIVIDENDS STMT 3 192.
SEE STATEMENT 38 661,180.00 555,872.00 105,308.
7 Long-term capital gain or (loss) from Farms 2439, 4684, 6252, 6781, and 8824 = . .. .. 7
8 Net long-term gain or (loss) from partnerships, S corporations, and other estatesortrusts |~~~ | 8
8 Capttal gaindistributions | L e e 9
10 Gain from Form 4797, Part | . L e e e e e 10
11 Long-term capital loss carryover. Enter the amount, ¥ any, from line 14 of the 2004 Capital Loss
Carryover WOrksheel . | . . . . . . . e 11 )
12 Net long-term gain or (loss). Combine lines 6 through 11 1n column (f). Enler here and on line 14a,
COUMN () DEIOW . . . . L o L i i i i i e e i b e e e e e as e e e e > |12 105,500.
Summary of Parts  and If (1) Beneficiaries’ {2) Estate’s (3) Total
Caution: Read the instructions before completing this par. (see page 36) or trust's
13 Netshorttermgalnor(less) . . ... ........c...c..... 13 201,555,
14 Net long-term galn or (foss):
a Totalforyear . . . . . .. .. e e 14a 105,500.
b Unrecaptured section 1250 gain (see line 18 of the
worksheetonpage 35). . . . . .. .. ... it 14b
C 28%raleganor(loss) . . . . .. h et e e e e e 14c
15. Total net gain or (loss). Combine ines 13and14a ... .. .. » s 307,055.

Note: // line 15, column (3), 1s a net gain, enter the gain on Form 1041, line 4. If nes 14a and 15, column (2), are net gains, go to
Part V, and do not complete Pant IV. If lina 15, column (3), is a net loss, complete Part IV and the Capital Loss Carryover Worksheet,

85 necessary.

For Paperwork Reduction Act Notice, see the Instructions for Form 1041.
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Schedule D {Form 1041) 2005

Page 2

Capital Loss Limitation

16 Enter here and enter as a (loss) on Form 1041, tine 4, the smaiter of-
a The loss on hne 15, column (3) or

b $3,000

16 [ (

)

If the loss on lne 15, column (3), is more than $3,000, or if Form 1041, page 1, ine 22, is a Ioss complete the Capital Loss

Canryover Worksheet on page 37 of the instructions lo determine your capital loss carryover.

Tax Computation Using Maximum Capital Gains Rates (Complete this part only if both Ines 14a and
15 in column (2) are gains, or an amount is entered in Part | or Part Il and there is an entry on Farm 1041,

line 2b(2), and Form 1041, line 22 is more than zero.)

Note: /f /ine 14b, column (2) or lina 14c, column (2) 1s more than zero, complete the worksheet on page 38 of the instructions

and skip Part V., Otherwise, go to line 17.

17 Enter taxable income from Form 1041, hne 22, . ., .. ... ........ 17
18 Enter the smaller of ine 142 or 15 in column (2)
butnotlessthanzeto . ., .. ... ........ 18
19 Enter the estate's or trust's qualfied dindends
from Form 1041, ne2b(2) . .. ... ...... 19
20 Addlmes18and19 . ............. .. |20
21 It the estate or trust is filing Form 4952, enter lhe
amount from line 4g; otherwise, enter-0- . . » | 21
22 Subtract line 21 from fline 20. If 2ero or less,enter0- . . . . . . .. .. ... 22
23 Subtract line 22 from hne 17. lf zeroorless,enter-0- . . . .. ... .. ... 23
24 Enter the smaller of the amount online 17 0r$2,000 _ . . . . ... .. ... 24
25 Is the amount on ine 23 aqual t0 or more than the amount on line 24?
Yes. Skip lines 25 through 27, go to line 28 and check the "No” box.
No. Enter the amount from line 23 |, . . .. .. . .. o v v v v i 25
26 Subtractline25frombine24 , . . ., . ... .. ... .. .. . ... 26
27 MuUltiply in@ 26 by 5% (.05) . . . . . . e e e e e e e e e e e 27
28 Are the amounts on iines 22 and 26 the sames?
Yes. Skip lines 28 through 31; go to line 32.
No. Enter thasmallerof ine 17 orhne 22 . . . . .. ... . .. .... 28
29 Enter the amount from line 26 (if line 26 1s blank, enter-0-) , . , . . . . .. Le9
30 Subtractline29from N@ 28 . , . . . . . . . . .. e 30
31 Multiplyfine 30 by 15% (L15) | . L e e 31
32 Fgure the tax on the amount on ine 23. Use the 2005 Tax Rate Scheduls on page 23 of the
INSHIUCHONS . . . . . L . L e e e e e e i e e e e e e e e e e 32
33 Add hines 27, 31, @and 32, | | . . L L L L e e e e 33
34 Figure the tax on the amount on line 17. Use the 2005 Tax Rate Schedule on page 23 of the
LT 4T £ - 34
35 Tex on all taxable income. Enter the smalier of ine 33 or line 34 here and on line 1a of
Scheduld G, Form 1041 . o . v it i vt i e e e et e e e e e e e e e e e e e e e e e e ae . 35
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BERT HAYWOOD MORRISON FDN
jule D Detail of Short-term Capital Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Shori-term
Descnption Acqutrad Sold Pnce Basis Gain/Loss
AL GAINS (LOSSES) HELD FOR INVESTMENT, PURPOSES
BURLINGTON RES INC 12/05/2005 | 12/05/2005 8,835. 5,511. 3,324.
BURLINGTON RES INC 03/29/2006 | 12/05/2005 -8,835. -5,511. -3,324.
GOOGLE_INC CL A COM 12/06/2005 [ 12/19/2005 5,.994. 5,672. 322,
UNITEDHEALTH GROQUP INC COM 12/06/2005 } 12/21/2005 2,999. 2,960. 39.
__UNITEDHEALTH GROUP INC COM 12/06/2005 1 12/21/2005 22,897. 22,609 288.
ALTRIA GROUP_ INC COM 12/09/2005 | 12/29/2005 11,088. 10,615. 473.
ARCHER DANIELS MIDLAND CO COM 12/09/2005 | 12/29/2005 8,203. 8,096. 107.
AUTQZONE INC 12/09/2005 ] 12/29/2005 15,325. 15,665. -340.
BURLINGTON NORTHN SANTA FE CP COM 12/09/2005 [ 12/29/2005 17,119, 16,123. 996.
CARDINAL HEALTH INC COM 12/09/2005 [ 12/29/2005 13,038. 12,617, 422.
CENTURYTEL INC COM 12/09/2005 | 12/25/2005 16,401 . 16,153. 248.
DOW CHEM CO COM 12/09/2005 1 12/29/2005 11,365. 11,360. 5.
FEDEX CORP COM 12/09/2005 | 12/29/2005 17,268. 16,216. 1,052.
FIRSTENERGY CORP COM 12/09/2005 1 12/29/2005 7,686. 7,472, 214.
HARLEY DAVIDSON INC COM 12/09/2005 | 12/29/2005 17,607 17,.160. 447 .
KIMBERLY CLARK CORP COM 12/09/2005 | 12/29/2005 8,920. 8,654. 266.
LINCOLN NATL CORP IND COM 12/09/2005 [ 12/29/2005 16,372. 15,823. 549.
LOCKHEED MARTIN CORP COM 12/09/2005 { 12/29/2005 10,841, 10,700. 141 .
MARRIOTT INTL INC NEW CL A 12/09/2005 | 12/29/2005 11,750, 11,697, 53.
MERCK & CO INC COM 12/09/2005 | 12/29/2005 30,177. 27,058. 3,119,
MERRILL LYNCH & CO INC COM 12/09/2005 | 12/29/2005 8,665, 8,601. 64.
NATIONAL CITY CORP COM 12/09/2005 1 12/29/2005 16,135. 16,411. -276.
NVIDIA CORP COM 12/09/2005 | 12/29/2005 31,298, 30,411. 887.
PROCTER & GAMBLE CO COM 12/09/2005 | 12/29/2005 15,245, 15,005. 240.
SPRINT NEXTEL CORP COM 12/09/2005 [ 12/29/2005 18,817. 19,884. -1,067.
TYCO INTL LTD NEW COM 12/09/2005 | 12/29/2005 25,014. 24,533. 481.
. TYSON FOODS INC CL A 12/09/2005 | 12/29/2005 19,101, 18,253, 848.
VALERO ENERGY CORP NEW COM 12/09/2005 ] 12/29/2005 31,257, 31,473. -216.
WAL-MART STORES INC COM 12/09/2005 | 12/29/2005 8,612. 8,726, -114.
WASHINGTON MUT INC COM 12/09/2005 1 12/29/2005 21,329, 20,151, 1,178.
INGERSOLL-RAND CO LTD COM CIL A 12/09/2005 | 12/29/2005 23,270. 22,750, 520.
CAPTIVA SOFTWARE CORP _NEW COM 12/23/20 1 2 16,576, 16.
- BHZ316 L367 07/12/2007 08:54:24 160000917997 159 STATEMENT 1



'ERT HAYWOOD MORRISON FDN

ule D Detail of Short-term Capital Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Short-term
Dascriplion Acquired Sold Price Basis Gain/Loss
CAPTIVA SOFTWARE CORP NEW COM 12/23/2005 { 01/03/2006 16,576. 16,560. 16.
CAPTIVA SOFTWARE CORP NEW COM 06/06/2005 | 01/03/2006 -16,576. -16,560. -16.
AMGEN INC COM 12/06/2005 | 01/11/2006 2,967. 3,043, -76.
COUNTRYWIDE FIN CORP COM 12/06/2005 | 01/11/2006 5,187. 4,942, 245.
COUNTRYWIDE FIN CORP COM 12/06/2005 | 01/12/2006 3,376. 3,283. 93.
FRESENIUS MED CARE AG SPONSORED 12/05/2005 1 01/12/2006 3,657, 3,283. 374.
COUNTRYWIDE FIN CORFP COM 12/06/2005 [ 01/13/2006 509. 494 . 15.
FRESENIUS MED CARE AG SPONSORED 12/05/2005 | 01/13/2006 3,842, 3,474. 368.
FRESENIUS MED CARE AG SPONSCORED 12/05/2005 1 01/17/2006 4,271. 3,856. 415.
GOOGLE INC CL. A COM 12/06/2005 | 01/18/2006 45,972, 41,323. 4,649.
MDC HOLDINGS INC DEL 12/06/2005 | 01/18/2006 2,705, 2,813, -108.
AMGEN INC COM 12/06/2005 | 01/19/2006 4,193. 4,325. -132.
MDC HOLDINGS INC DEL 12/06/2005 | 01/19/2006 3,763. 3,885. -122.
MDC HOLDINGS INC DEL 12/06/2005 | 01/20/2006 3,833. 3,952. -119.
AMGEN INC COM 12/06/2005 | 01/23/2006 3,103. 3,364. -261.
NESTLE S A SPONSORED ADR 12/05/2005 | 01/24/2006 4,541. 4,606, -65.
COUNTRYWIDE FIN CORP COM 12/06/2005 | 01/25/2006 2,566. 2,648. -82.
GENERAL ELEC CO COM 12/06/2005 | 01/25/2006 7,942. 8,683. -741.
MDC HOLDINGS INC DEL 12/06/2005 | 01/27/2006 3,672. 3,818. -146.
AETNA INC NEW COM 12/09/2005 f 01/30/2006 26,072. 27,479, -1,407.
AMBAC FINL GROQUP INC COM 12/09/2005 1 01/306/2006 14,703. 14,747. -44.
AMERADA HESS CORP 12/09/2005 ¢ 01/30/2006 25,148. 20,008. 5,140.
AMGEN INC COM 12/06/2005 ] 01/30/2006 28,424. 31,235. -2,811.
BURLINGTON RES INC 01/30/2006 ({ 01/30/2006 15,485. 15,293. 192.
BURLINGTON RES INC 04/04/2006 | 01/30/2006 -15,485. ~15,293. -192.
3S CORP NEW CL B COM 12/09/2005 | 01/30/2006 13. 14. =-1.
_ISCO SYS INC COM 01/20/2006 | 01/30/2006 416. 414. 2.
. CISCO SYS INC COM 1270972005 ] 01/30/2006 24,728. 22,899. 1,829.
"LOROX CO DEL COM 01/20/2006 | 01/30/2006 645. 643. 2.
CLOROX CO DEL COM 12/09/2005 4 01/30/2006 21,857. 20,301. 1,556.
COUNTRYWIDE FIN CORP COM 12/06/2005 { 01/30/2006 7,021. 7,237. -216.
DANA CORP 12/09/2005 | 01/30/2006 1,341, 1,984. -643.
JANA CORP 01,/20/2006 | 01/30/2006 62. 55. 7.
EXXON MOBIL_CORP COM 12/09/2005 [ 01/30/2006 13,939. 12,901. 1,038.
WNETT INC COM 1/20/2006 | 01/30 06 318, 2311 7.
BHZ316 L367 07/12/2007 08:54:24 160000917997 160 STATEMENT 2




HAYWOOD MORRISON FDN
) Detail of Short-term Capital Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

NWNETT INC COM 12/09/2005 | 01/30/2006 23 . 371. 22,168. 1,203.
VERAIL, ELEC CO COM 12/06/2005 ] 01/30/2006 14,481. 15,787. ~1,306.
JMAN SACHS GROUP INC COM 01/20/2006 | 01/30/2006 1,387. 1,330. 57.
sDMAN SACHS GROUP INC COM 12/09/2005 1 01/30/2006 28,989. 27,091, 1,.898.
JORP NEW COM 01/20/2006 | 01/30/2006 848 . 822, 26.
[CORP _NEW COM 12/09/2005 | 01/30/2006 11,058, 10,410. 648 .
{CORP NEW COM 12/29/2005 | 01/30/2006 10,457, 9,824. 633.
3SON CORP COM 01/20/2006 | 01/30/2006 370. 367. 3.
(ESSON CORP COM 12/0972005 | 01/30/2006 30,729, 30,247, 482.
{LL. LYNCH & CO INC COM 01/20/2006 ) 01/30/2006 592. 575. 17.
IRILL LYNCH & CO INC COM 12/09/2005 1 01/30/2006 12,583, 11,513. 1,070.
LIFE INC COM 12/09/2005 | 01/30/2006 12,129, 12,218. -89.
\N STANLEY COM 01,/20/2006 | 01/30/2006 549, 529. 20,
{GAN STANLEY COM 12/09/2005 | 01/30/2006 27,081, 24,935. 2,142.
"IONAL CITY CORP COM 12/09/2005 1 01/30/2006 21,986, 22,147. -161.
JR_CORP _COM 01/20/2006 | 01/30/2006 1,458. 1,198, 259.
:OR _CORP COM 12/29/2005 ] 01/30/2006 17,584. 13,819. 3,765.
JR_CORP COM 12/09/2005 | 01/30/2006 1,801. 1,408. 392.
'ICEMAX INC DELAWARE COM 12/09/2005 [ 01/30/2006 16,153, 16,283, -130.
:ER_HANNIFIN CORP COM 01/20/2006 | 01/30/2006 1,143. 1,104, 39.
‘KER _HANNIFIN CORP COM 12/29/2005 { 01/30/2006 13,873. 12,196. 1,677,
IOLDS AMERN INC COM 01/20/2006 | 01/30/2006 2,054. 1,991, 63.
OLDS AMERN INC COM 12/28/2005 |1 01/30/2006 6,675. 6,177. 4°98.
ICO _INC COM 01/20/2006 | 01/30/2006 2,313, 2,194. 1195.
[0CO INC COM 12/09/2005 | 01/30/2006 18,406. 15,568. 2,838.
CO INC COM 12/25/2005 | 01/30/2006 2,987. 2,460, 527.
TED TECHNOLOGIES CORP COM 12/29/2005 | 01/30/2006 32,574. 31,525. 1,049.
‘ED_TECHNOLQOGIES CORP COM 01/20/2006 | 01/30/2006 2,339. 2,217. 122.

GROUP COM 01/20/2006 | 01/30/2006 286. 269. 17.
M _GROUP COM 12/09/2005 | 01/30/2006 10,428. 9,627, 801.
M INC CL B COM 01/,20/2006 )| 01/30/2006 22, 21, 1.

BRANDS INC COM 12/09/2005 | 01/30/2006 14,815, 14,415, 400.
NTRYWIDE FIN CORP COM 12/06/2005 | 01/31/2006 10,985, 11,543. ~-558.
ERAL ELEC CO COM 12/06/2005 | 01/31/2006 22,463, 24,542. -2,079.
NTRYWIDE FIN CORP COM 12/06/2005 2 3,687, }.339. —ZQZ.
2316 1367 07/12/2007 08:54:24 160000917997 161 STATEMENT 3




RT HAYWOCD MORRISON FDN

2 D Detail of Short-term Capital Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

ONY CORP ADR NEW 12/05/2005 | 02/02/2006 3,851. 2,966. 88S.
COUNTRYWIDE FIN CORP COM 12/06/2005 | 02/03/2006 3,601, 3,954. -353.
sINCARE HLDGS INC COM 12/02/2005 | 02/03/2006 10,506. 11,200, -694 .
3TECH HLDGS CORP 12/02/2005 | 02/07/2006 15,899. 15,182. 717.
-EHMAN BROS HLDGS INC COM 12/02/2005 {1 02/07/2006 22,432, 20,349, 2,083 .
3TECH HLDGS CORP 12/02/2005 | 02/08/2006 13,590. 12,968. 622 .
JEHMAN BROS HLDGS INC COM 12/02/2005 | 02/08/2006 13,774. 12,718. 1,056.
). FEDERAL NATL MTG ASSN NT 12/07/2005 | 02/15/2006 430,000. 431,075. -1,075.
IYNOLDS AMERN INC COM 12/05/2005 | 02/16/2006 6,228. 5,498. 730.
{ANSOCEAN INC ORD 01/23/2006 §{ 02/17/2006 6,712. 7,.403. -691 .
ANSOCEAN INC ORD 01/26/2006 | 02/17/2006 6,926. 7,488. -562.
{YOCERA CORP ADR 12/05/2005 1 02/21/2006 9,430. 7,782. 1,648.
3y IRTRAN HLDGS INC COM 12/23/2005 | 02/23/2006 1,802. 1,541, 261 .
JALOGIC CORP COM PAR $0.05 12/23/2005 | 02/23/2006 1,706. 1,484. 222,
{RIAD PHARMACEUTICALS INC COM 12/23/2005 | 02/23/2006 1,306. 1,200. 106 .
XESSTEL INC COM 12/23/2005 | 02/23/2006 387. 318. 693 .
IROADWING CORP COM 1272372005 | 02/23/2006 2,118. 1,484. 634.
‘ADENCE RES CORP COM 12/23/2005 | 02/23/2006 1,753. 1,274. 479 .
TALINA MARKETING CORP COM 12/23/2005 | 02/23/2006 1,128. 1,328. —200.
ARLOTTE RUSSE HLDG INC COM 12/23/2005 | 02/23/2006 1,446. 1,610. -164.
'EMTURA_CORP_COM 12/23/2005 | 02/23/2006 912. 1,024. 112 .
JIQUITA BRANDS INTL INC COM 12/23/2005 | 02/23/2006 1,084. 1,350. -266 .
MAREX ENERGY CO COM 12/23/2005 | 02/23/2006 1,329. 1,239, 950.
TIZENS FIRST BANCORP INC DELAWRE

oM 12/23/2005 § 02/23/2006 1l,638. 1,446. 192.
RAY INC COM 12/23/2005 1 02/23/2006 624. 452. 172.
RITICARE SYS INC COM 12/23/2005 | 02/23/2006 1,625. 1,657. -32.
ENBURY RES INC COM NEW 12/23/2005 | 02/23/2006 2,819. 2,476. 343 .
URECT CORP COM 12/23/2005 | 02/23/2006 4,840. 4,593. 247 .
YNEGY INC NEW CL A 12/23/2005 | 02/23/2006 1,431. 1,344. 87.
S TECHNOLOGIES INC COM 12/23/2005 | 02/23/2006 1,147. 1,160, -13.
IX PHARMACEUTICALS INC COM 1272372005 | 02/23/2006 441 . 375. 66 .
I _LUMONICS INC COM 12/23/2005 | 02/23/2006 958. 860. 98 .
ENITOPE CORP COM 12/23/2005 § 02/23/2006 1,108. 965. 143 .
ViTY HR INC COM 12723420008 | 02/23/200 1,938, 1,768 170,
372316 L367 07/12/2007 08:54:24 160000917997 162 STATEMENT 4




1 HAIWUUL MUKKLISUN FUN 01-0561393
e D Detail of Short-term Capital Gains and Losses 1

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss

HMS HLDGS CORP COM 12/23/2005 [ 02/23/2006 1,304. 1,207. 97.
HOLLIS-EDEN PHARMACEUTICALS INC 12/23/2005 { 02/23/2006 837. 620. 217.
ICO INC NEW COM 02/09/2006 | 02/23/2006 991. 1,048. -57.
I-MANY INC COM 12/23/2005 | 02/23/2006 1,983. 1,676, 307.
INDEVUS PHARMACEUTICALS INC COM 12/23/2005 | 02/23/2006 788. 602. 186.
ISOLAGEN INC COM 12/23/2005 | 02/23/2006 315. 227. 88 .
LTX CORP COM 12/23/2005 1 02/23/2006 610. 494. 116.
MTI TECHNOLOGY CORP COM 12/23/2005 | 02/23/2006 465. 441 . 24 .
ADDEN STEVEN LTD COM 01/30/2006 | 02/23/2006 2,079. 1,997, 82.
AGNETEK INC COM 12/23/2005 | 02/23/2006 311, 251. 60 .
ATERIAL SCIENCES CORP COM 12/23/2005 1 02/23/2006 1,050. 1,004. 46 .
AXWELL TECHNOLOGIES INC COM 12/23/2005 { 02/23/2006 962. 720. 242.
SASUREMENT SPECIALTIES INC COM 12/23/2005 1 02/23/2006 980. 1,010. -30.
INTOR GRAPHICS CORP COM 1272372005 ( 02/23/2006 1,040. 881. 159.
JLDFLOW CORP COM 12/23/2005 | 02/23/2006 980. 985. -5.
YMS COMMUNICATIONS CORP COM 12/23/2005 | 82/23/2006 1,476. 1,440, 36.
AVIGANT INTL INC COM 01,/19/2006 | 02/23/2006 1,050, 1,075. -25.
IQOPHARM INC COM 12/23/2005 | 02/23/2006 B46. 626. 220
JEWPARK RES INC COM PAR $.01NEW 12/23/2005 | 02/23/2006 2,038. 1,920. 118.
MA CAP CORP CL A 12/23/2005 | 02/23/2006 1,944. 1,810. 134.
\RALLEL, PETE CORP DEL COM 12/23/2005 | 02/23/2006 1,399. 1,500. -101.
JEGASYSTEMS INC COM 12/23/2005 | 02/23/2006 907. 832. 75.
IOTON DYNAMICS INC COM 12/23/2005 ( 02/23/2006 989. 837. 152.
‘LATO_LEARNING INC COM 12/23/2005 | 02/23/2006 1,039. 1,040. -1.
AECIS PHARMACEUTICALS INC COM 12/23/2005 | 02/23/2006 341. 243 . 98 .
OGRESS SOFTWARE CORP COM 12/23/2005 | 02/23/2006 2,572, 2,460. 112.
EWARDS NETWORK INC COM 12/23/2005 | 02/23/2006 987. 822, 165
JFENET INC COM 12/23/2005 | 02/23/2006 1,163. 1,488. -325.
‘EGUE_SOFTWARE INC COM 12/23/2005 1 02/23/2006 1,783. 1,334. 449 .
JEMITOQOL INC COM 12/23/2005 | 02/23/2006 1,396. 1,264. 132.
‘AW _GROUP INC COM 12/23/2005 | 02/23/2006 2,878. 2,636. 242.
'ONUS NETWORKS INC COM 12/23/2005 | 02/23/2006 1,537, 1,203. 334.
TRATEGIC DIAGNOSTICS INC COM 12/23/2005 | 02/23/2006 586. 610. -24.
UNOPTA INC COM 12/23/2005 | 02/23/2006 2,424. 1,726. 698.
YCAMORE NETWORKS INC COM 12/23/2 2 2 N 1 4 31,
BHZ316 L367 07/12/2007 08:54:24 160000917997 163 STATEMENT 5
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e D Detail of Short-term Capital Gains and Losses

Date Date Gross Salas Cost or Other Short-term
Descnption Acquired Sold Price Basis Gain/Loss

YNOVIS LIFE TECHNOLOGIES INC COM 1272372005 ] 02/23/2006 500. 507. -7.
YPRIS SOLUTIONS INC COM 12/23/2005 | 02/23/2006 853. 807. 46 .
ECHNITROL INC 12/23/2005 | 02/23/2006 650. 527. 123.
TELETECH HOLDINGS INC COM 12/23/2005 | 02/23/2006 1,538. 1,422. 116.
TEMPUR-PEDIC INTL INC COM 02/21/2006 | 02/23/2006 1,235. 1,216. 19.
U S I HLDGS CORP_COM 12/23/2005 | 02/23/2006 1,617. 1,584, 33.
U S PHYSICAL THERAPY INC COM 12/23/2005 [ 02/23/2006 2,119, 2,099. 20.
ARIAN SEMICONDUCTOR EQUIPMNT COM 12/23/2005 | 02/23/2006 3,178. 2,906. 272,
ICOR _CORP COM 12/23/2005 | 02/23/2006 1,871. 1,583. 288.
VIEWPOINT CORP COM 01/30/2006 | 02/23/2006 389. 431 . ~42.
VIVUS INC COM 12/23/2005 | 02/23/2006 1,050. 998. 52.
OODHEAD INDS INC COM 12/23/2005 | 02/23/2006 433. 421. 12.
EDERAL, HOME LN MTG CORP COM 12/05/2005 | 02/28/2006 2,369. 2,214. 155.
NATIONAL OILWELL VARCO INC COM 12/02/2005 | 02/28/2006 20,163. 21,012, -849.
ALLSTATE CORP COM 12/09/2005 | 03/03/2006 18,683. 18,953. -270.
ON PRODS INC COM 01/20/2006 | 03/03/2006 86. 87. ~1.
AVON PRODS INC COM 12/09/2005 { 03/03/2006 5,865. S,713. 152,
SX CORP COM 01,/20/2006 § 03/03/2006 1,021. 936. 85.
2SX CORP COM 12/09/2005 { 03/03/2006 21,436. 18,594. 2,842.
cAREMARK RX INC COM 12/09/2005 | 03/03/2006 19,986. 20,454. -468.
REMARK RX TINC COM 01/20/2006 | 03/03/2006 360. 353. 7.
JNTRYWIDE FIN CORP COM 01/20/2006 { 03/03/2006 172. 176. -4,
OUNTRYWIDE FIN CORP COM 12/09/2005 | 03/03/2006 21,182, 21,453, -271.
[SNEY WALT CO COM DISNEY 01/20/2006 { 03/03/2006 367. 341. 26.
JISNEY WALT CO COM DISNEY 12/09/2005 | 03/03/2006 17,593. 15,700. 1,893.
ANKLIN RES INC COM 01,/20/2006 { 03/03/2006 518. 498. 20.
RANKLIN RES INC COM 12/09/2005 | 03/03/2006 13,996. 13,226. 770.
JVERAL DYNAMICS CORP COM 01/20/2006 | 03/03/2006 256. 231. 25.
SENERAL DYNAMICS CORP COM 12/09/2005 | 03/03/2006 14,198. 12,533. 1,665.
iOME DEPOT INC COM 12/09/2005 | 03/03/2006 27,431. 26,542. 889.
IBERLY CLARK CORP COM 01/20/2006 ) 03/03/2006 179. ~181. -2.
{IMBERLY CLARK CORP COM 12/09/2005 | 03/03/2006 13,593. 13,331. 262 .
IKHEED MARTIN CORP_COM 01/20/2006 | 03/03/2006 371. 326. 45,
JOCKHEED MARTIN CORP COM 12/09/2005 | 03/03/2006 27,605. 23,414. 4,191 .
1EADWESTVACO CORP COM 1270972005 | 03/03/2006 14,322, 14,728, -406 .
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ADWESTVACO CORP COM 01/20/2006 ! 03/03/2006 164. 166. -2 .
ATIONAL SEMICONDUCTOR CORP_COM 01/20/2006 | 03/03/2006 2,034. 1,916. 118.
ATTIONAL SEMICONDUCTOR CORP COM 12/09/2005 § 03/03/2006 748. 677. 71 .
VATIONAL SEMICONDUCTOR CORP COM 12/29/2005 | 03/03/2006 16,241. 14,281. 1,960.
JRTHROP GRUMMAN CORP COM 01,20/2006 | 03/03/2006 858. 787. 71 .
NORTHROP GRUMMAN CORP COM 12/09/2005 | 03/03/2006 17,030. 15,145. 1,885.
-CIDENTAL PETE CORP DEL COM 01/20/2006 { 03/03/2006 1,334. 1,295, 39.
JCCIDENTAL PETE CORP DEL COM 12/09/2005 | 03/03/2006 16,194, 13,915. 2,279.
_CIDENTAL PETE CORP DEL COM 12/29/2005 { 03/03/2006 1,334. 1,132, 202 .
JFFICEMAX INC DELAWARE COM 12/09/2005 | 03/03/2006 11,786. 11,558. 228 .
"FICEMAX INC DELAWARE COM 01,/20/2006 | 03/03/2006 493. 451. 42 .
JCTER & GAMBLE CO COM 01/20/2006 | 03/03/2006 539. 523. 16.
?ROCTER & GAMBLE CO COM 12/09/2005 | 03/03/2006 12,149, 11,626 523 .
SCHWAB CHARLES CORP NEW COM 01/30/2006 | 03/03/2006 20,039, 18,108. 1,931.
SPRINT NEXTEL CORP COM 12/09/2005 | 03/03/2006 25,825, 26,429. -604
SUNTRUST BKS INC COM 01/30/2006 | 03/03/2006 14,610. 14,491. 119 .
(XU CORP_COM 12/09/2005 | 03/03/2006 36,565. . 36,561, 4 .
CEXAS INSTRS INC COM 12/09/2005 | 03/03/2006 28,658. 29,244. -586 .
JERQO _ENERGY CORP NEW COM 01/20/2006 | 03/03/2006 57. 62, -5.
JALERO ENERGY CORP NEW COM 12/09/2005 | 03/03/2006 7,159. 6,631. 528.
ETH COM 01/20/2006 | 03/03/2006 650. 616. 34
WETH COM 12/09/2005 | 03/03/2006 21,262. 18,753. 2,509.
JROADWING CORP COM 12/23/2005 | 03/06/2006 2,166. 1,097. 1,0689.
{OYAL DUTCH SHELL PLC SPONSORED
\DR CL A 12/05/2005 1 03/07/2006 9,399, 9,813. -414.
\RGET CORP COM 02/06/2006 | 03/07/2006 3,004. 3,139. ~-135.
\RGET CORP COM 12/06/2005 | 03/07/2006 2,740. 2,774. -34.
\RGET CORP COM 12/06/2005 | 03/08/2006 3,967. 3,948. 19.
IROADWING CORP COM 12/23/2005 | 03/09/2006 3,589. 1,903. 1,686.
; OREAL CO ADR 1270572005 | 03/09/2006 5,655, 4,687. 968.
,JINCARE HLDGS INC COM 12/02/2005 ] 03/09/2006 10,961. 12,078. -1,117.
'ALERQO ENERGY CORP NEW COM 12,7/02/2005 | 03/13/2006 28,463 26,533. 1,930.
JROADCOM CORP CL A 02/03/2006 | 03/14/2006 2,333. 2,.374. -41.
BROADCOM CORP CL A 01/19/2006 | 03/14/2006 8,465. 7,528. 937.
NENTECH INC COM NEW 1270672005 | 03/14/2006 7,420, 8,762 —1,.342
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13. APPLE INC COM 01/06/2006 | 03/15/2006 8,149, 9,402. -1,253.,
APPLE INC COM 12/06/2005 | 03/15/2006 265. 297, -32.
). CATERPILLAR INC COM 12/06/2005 | 03/15/2006 1,382. 1,122, 260.
y. GENENTECH INC COM NEW 12/06/2005 | 03/15/2006 3,844. 4,478, -634.
6. LUXOTTICA GROUP S P A SPONSORED 12/05/2005 1 03/15/2006 6,194. 5,494. 700.
'. PROCTER & GAMBLE CO COM 12/06/2005 | 03/15/2006 5,217, 5,001. 216.
SLM _CORP_ COM 12/06/2005 ) 03/15/2006 111, 107. 4.

). SLM CORP COM 12/06/2005 | 03/15/2006 552. 537. 15.
'. TARGET CORP COM 12/06/2005 | 03/15/2006 4,268. 4,268.
'. ZIMMER HLDGS INC COM 12/06/2005 | 03/15/2006 1,990. 1,966. 24 .
'. _GENENTECH INC COM NEW 12/06/2005 | 03/16/2006 3,902, 4,575. -673.
9. APPLE INC COM 12/06/2005 | 03/17/2006 8,955, 10,308. -1,353.
. CATERPILLAR INC COM 12/06/2005 | 03/17/2006 5,728. 4,487. 1,241,
. _NOVO-NORDISK A S ADR 12/05/2005 ] 03/17/2006 5,291. 4,577. 714.
'0. PRAECIS PHARMACEUTICALS INC COM 12/23/2005 1 03/17/2006 2,264. 1,620. 644 .

PROCTER & GAMBLE CO COM 12/06/2005 { 03/17/2006 2,778. 2,702. 76.

ZIMMER HLDGS INC COM 12/06/2005 1 03/17/2006 1,511. 1,492. 19.

SLM CORP COM 12/06/2005 | 03/20/2006 944. 913. 31.

SLM CORP COM 12/06/2005 j 03/20/2006 662. 645. 17.

ZIMMER HLDGS INC COM 12/06/2005 | 03/20/2006 1,461, 1,424, 37.
. APPLE INC COM 12/06/2005 { 03/22/2006 2,415. 2,892, -477.
5. BRISTOL MYERS SQUIBB CO COM 12/05/2005 | 03/22/2006 12,835. 11,004. 1,831.
. SLM CORP COM 12/06/2005 | 03/22/2006 1,583. 1,558. 25.
3. UNIVERSAL CORP VA COM 12/05/2005 | 03/22/2006 15,118. 16,913. -1,795
7. UNIVERSAL CORP VA COM 12/05/2005 | 03/23/2006 5,371. 6,020, -649.
5. EPIX PHARMACEUTICALS INC COM 12/23/2005 | 03/24/2006 2,183. 2,429. -246.
5. REWARDS NETWORK INC COM 12/23/2005 | 03/24/2006 3,014, 2,370. 644 .
0. APPLE INC COM 12/06/2005 | 03/27/2006 21,462, 26,698. -5,236
0. FRANKLIN RES INC COM 12/02/2005 [ 03/27/2006 12,669. 12,321. 348.
0. WESCO INTL INC COM 12/02/2005 | 03/27/2006 6,387. 4,335, 2,052
8. APPLE INC COM 12/06/2005 |1 03/28/2006 B,210. 10,234. ~-2,024
. APPLE INC COM 02/16/2006 | 03/28/2006 2,915. 3,427, -512
3. BURLINGTON RES INC 01/30/2006 | 03/31/2006 15,485. 15,293, 192.
0. BURLINGTON RES INC 12/05/2005 | 03/31/2006 8,835. 5,511. 3,324
. _TARGET CORP COM 12/06/2005 | 04/03/2006 2,628, 2,721 -93
als
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ALBERTO CULVER CO CL B COM 12/02/2005 | 04/04/2006 10,244. 10,136, 108.
FRANKLIN RES INC COM 12/02/2005 | 04/04/2006 15,193. 15,164. 29.
LANDSTAR SYS INC COM 12/02/2005 [ 04/04/2006 6,540. 6,309. 231.
LM CORP COM 12/06/2005 | 04/05/2006 2,453. 2,472. -19.,
30TT LABS COM 04/05/2006 | 04/06/2006 256. 255. 1.
3BOTT LABS COM 01/20/2006 | 04/06/2006 641. 620. 21.
ABBOTT LABS COM 12,/09/2005 | 04/06/2006 8,717. 7,960. 757 .
JTONATION INC COM 01/20/2006 | 04/06/2006 796. 810. ~-14.
JTONATION INC COM 04/05/2006 | 04/06/2006 398. 396. 2.
AUTONATION INC COM 12/09/2005 | 04/06/2006 34,285. 33,527. 758 .
{K_NEW YORK INC COM 04/05/2006 { 04/06/2006 218. 216. 2.
3ANK NEW YORK INC COM 12/09/2005 ] 04/06/2006 8,733, 7,776. 957..
IING CO _CoM 04/05/2006 |1 04/06/2006 240. 234, 6.
3IOEING CO COM 12/09/2005 | 04/06/2006 14,463. 12,632. 1,83]1.
JIOEING CO COM 01,/30/2006 | 04/06/2006 17,899. 15,328. 2,571.
IING CO COM 01/20/2006 | 04/06/2006 160. 134. 26.
:BS CORP NEW CL B COM 12/09/2005 | 04/06/2006 13,616, 14,865. ~1,249.
5 CORP NEW CL, B COM 01/20/2006 [ 04/06/2006 175. 178. -3.
3§ CORP NEW CL. B COM 04/05/2006 | 04/06/2006 325. 322. 3.
:BS CORP NEW CL B COM 03/03/2006 | 04/06/2006 12,064, 11,568. 496.
’NA CORP COM 04/05/2006 | 04/06/2006 521. 525. -4.
;IGNA CORP COM 12/29/2005 | 04/06/2006 17,859. 15,619, 2,240
.GNA CORP COM 01/20/2006 | 04/06/2006 1,955, 1,707. 248.
JNA CORP COM 12/09/2005 | 04/06/2006 261. 226. 35.
. COrRP COM 04/05/2006 | 04/06/2006 63. 63.
:SX CORP COM 12/09/2005 | 04/06/2006 12,140. 9,444. 2,696.
NTERPOINT ENERGY INC COM 01/20/2006 { 04/06/2006 204. 225. -21.
CENTERPOINT ENERGY INC COM 12/09/2005 | 04/06/2006 29,710. 32,115. -2,405.
‘ENTERPOINT ENERGY INC COM 03/03/2006 | 04/06/2006 11,330. 12,228. -898.
.VRON CORP COM 04/05/2006 | 04/06/2006 476. 473, 3.
'HEVRON CORP COM 12/09/2005 | 04/06/2006 10,825. 10,713. 112.
'OREST LABS INC COM 03/03/2006 | 04/06/2006 8,770, 5,019, -249.
‘EST LABS INC COM 04/05/2006 | 04/06/2006 89. 89.
'EST LABS INC COM 01/20/2006 | 04/06/2006 45. 43. 2.
REST LABS INC COM 12/09/2005 Q4(Q§{200§ 2 1 1,987, 194,
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FREEPORT-MCMORAN COPPER & GOLD INC 04/05/2006 | 04/06/2006 516. 500, 16.
FREEPORT-MCMORAN COPPER & GOLD INC 01/20/2006 | 04/06/2006 452. 421 . 31.
FREEPORT-MCMORAN COPPER & GOLD
INC COM 12/09/2005 | 04/06/2006 20,713. 17,700. 3,013.
3ENERAL MLS INC COM 04/05/2006 | 04/06/2006 101. 102. -1,
SENERAL MLS INC COM 01/20/2006 | 04/06/2006 302. 298. 4.
. GENERAL MLS INC COM 12/09/2005 | 04/06/2006 18,996. 18,153. 843.
3ENWORTH FINL INC CL. A COM 04/05/2006 | 04/06/2006 171. 170. 1.
. _GENWORTH FINL INC CL A COM 01/30/2006 | 04/06/2006 11,320, 10,827. 493.
{ARLEY DAVIDSON INC COM 01,/20/2006 | 04/06/2006 253. 267. -14.
. HARLEY DAVIDSON INC COM 12/09/2005 | 04/06/2006 14,030. 14,189, -159,
IASCO CORP COM 04/05/2006 | 04/06/2006 33. 33.
1{ASCO CORP COM 01/20/2006 | 04/06/2006 196. 180. 16.
MASCO CORP COM 12/09/2005 ) 04/06/2006 10,464. 9,462. 1,002.
1. MOTORQLA INC COM 12/09/2005 | 04/06/2006 28,989. 28,540. 449.
MOTOROLA INC COM 04/05/2006 [ 04/06/2006 429, 419 . 10.
MOTOROLA INC COM 01/20/2006 | 04/06/2006 596. 574. 22.
MOTOROLA INC COM 01/30/2006 | 04/06/2006 19,0985, 17,966. 1,128,
'HELPS DODGE CORP COM 04/05/2006 | 04/06/2006 263. 259, 4.
PHELPS DODGE CORP COM 12/09/2005 | 04/06/2006 30,029. 24 ,576. 5,453.
PRINCIPAL FINL GROUP INC COM 12/09/2005 [ 04/06/2006 20,897. 20,871. 26.
'RINCIPAL FINL GROUP INC COM 04/05/2006 | D4/06/2006 150. 149. 1.
PRINCIPAL FINL GROUP INC COM 01/20/2006 | 04/06/2006 550. 512. 38.
PULTE HOMES INC COM 12/09/2005 | 04/06/2006 27,197. 27,439. -242,
REWARDS NETWORK INC COM 12/23/2005 |1 04/06/2006 3,596. 3,002, 594.
3M CO COM 12/09/2005 ] 04/06/2006 20,629. 19,694. 935.
TRONOX INC COM CL B 03/03/2006 | 04/06/2006 1,109, 1,068. 41 .
‘ASHINGTON MUT INC COM 01/20/2006 | 04/06/2006 88. 86. 2.
ASHINGTON MUT INC COM 04/05/2006 | 04/06/2006 88. 86. 2.
WASHINGTON MUT INC COM 12/09/2005 | 04/06/2006 12,411, 11,723. 688.
ATERS CORP COM 04/05/2006 | 04/06/2006 176. 174. 2.
WATERS CORP COM 12/09/2005 | 04/06/2006 18,742. 16,581. 2,161.
AMERIGROUP CORP COM 12/02/2005 | 04/07/2006 10,824. 9,689. 1,135.
DIAGEQ PLC SPONSORED ADR NEW 12/05/2005 1 04/10/2006 6,184. 5,896. 288.
FRANKLIN RES TNC COM 12/02 Q4(ll(20Q§ 11,283, 11,373, -9
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J. ISOLAGEN INC COM 12/23/2005 1 04/11/2006 1,955. 1,523. 432 .
3. ROYAL DUTCH SHELL PLC SPONSORED
ADR CL A 12/05/2005 | 04/12/2006 10,493, 10,066. 427 .
3 _TRONOX INC COM CL B 03/03/2006 | 04/12/2006 5. 5.
. WESCO INTL INC COM 12/02/2005 ) 04/13/2006 3,501. 2,167. 1,334.
1. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 04/18/2006 3,859. 4,150, -291.
. NESTLE S A SPONSORED ADR 12/05/2005 | 04/19/2006 4,603. 4,606, -3.
30. SEGUE SOFTWARE INC COM 12/23/2005 |1 04/19/2006 11,965. 8,763, 3,202,
. UNITEDHEALTH GROUP INC COM 12/06/2005 04/19/2006 5,978. 7,872, -1,893.
1. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 04/20/2006 5,664. 5,951, -287.
16 CONOCOPHILLIPS COM 12/05/2005 | 04/20/2006 5. 4, 1.
'6 CONOCOPHILLIPS COM 04/05/2006 | 04/20/2006 15. 15,
CVS/CAREMARK CORP COM 12/06/2005 | 04/21/2006 293. 276, 17.
NEXEN INC COM 03/08/2006 | 04/21/2006 4,072. 3,473, 599.
ZIMMER HLDGS INC COM 12/06/2005 | 04/21/2006 2,801. 2,848, -47 .
. _CVS/CAREMARK CORP COM 12/06/2005 | 04/24/2006 4,996. 4,718. 278.
PEPSICQ INC COM 12/06/2005 | 04/24/2006 10,491, 11,091, -600.
BROADWING CORP COM 12/23/2005 | 04/25/2006 271, 1289. 142.
. CVS/CAREMARK CORP COM 12/06/2005 | 04/25/2006 3,717, 3,532. 185.
BUDSON HIGHLAND GRQUP INC COM 03/30/2006 | 04/25/2006 94. 93. 1.
ZIMMER HLDGS INC COM 12/06/2005 | 04/26/2006 3,610. 3,729, ~119.
. CVS/CAREMARK CORP COM 12/06/2005 { 04/27/2006 7,718. 7,229. 489 .
LOWES COS TNC COM 12/06/2005 | 04/28/2006 7,.741. B,284. —-543.
SYBRON DENTAL SPECIALTIES INC COM 12/02/2005 | 04/28/2006 12,227. 11,726. 501 .
ZIMMER HLDGS INC COM 12/06/2005 | 05/01/2006 6,460. 6,916. -456.
LOWES COS INC COM 12/06/2005 { 05/02/2006 4,013. 4,310. ~297.
ZIMMER HLDGS INC COM 12/06/2005 | 05/02/2006 1,303. 1,424. -121.
MADDEN STEVEN LTD COM 04/25/2006 | 05/03/2006 3,444. 3,215. 229.
. MADDEN STEVEN LTD COM 01/30/2006 | 05/03/2006 8,212. 4,763. 3,449.
. WESCO INTL INC COM 12/02/2005 { 05/03/2006 7,534. 4,335, 3,199.
ZIMMER HLDGS INC COM 12/06/2005 | 05/03/2006 2,282. 2,509, —227.
. BRISTOL MYERS SQUIBB CO COM 12/05/2005 | 05/04/2006 11,603. 10,132, 1,471.
REYNOLDS AMERN INC COM 12/05/2005 | 05/05/2006 6,300. 5,040, i,260.
. _SYBRON DENTAL SPECIALTIES INC COM 12/02/2005 { 05/05/2006 11,517, 11,050, 467 .
__VIEWPOINT CORP COM 04/25/2006 | 05/05/2006 608 562 46
n
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VIEWPOINT CORP COM 01/30/2006 | 05/05/2006 4,040. 2,828. 1,212.
JOBE SYS INC COM 04/06/2006 { 05/08/2006 10,339. 11,011. -672.
IRA CORP COM 04/05/2006 | 05/08/2006 132. 122. 10.
JTERA CORP COM 01/30/2006 | 05/08/2006 14,963. 13,180. 1,783.
IERIPRISE FINI, INC COM 04/06/2006 | 05/08/2006 14,052. 12,889. 1,163.
IRIPRISE FINL INC COM 12/09/2005 | 05/08/2006 _2,546. 2,286. 260.
AIPRISE FINIL INC COM 01/20/2006 | 05/08/2006 49. 42, 7.
?PLIED MATLS INC COM 03/03/2006 | 05/08/2006 12,547. 12,521, 26.
2IED MATLS INC COM 04/05/2006 | 05/08/2006 57. 54. 3.
ANK NEW YORK INC COM 12/09/2005 | 05/08/2006 17,343. 15,973. 1,370.
{K_NEW YORK INC COM 01/20/2006 | 05/08/2006 633. 565. 68.
:OGEN IDEC INC COM 04/06/2006 | 05/08/2006 B,056. 7,837. 219.
K H & R INC COM 01/20/2006 | 05/08/2006 47. 50. -3.
JOCK H & R INC COM 12/09/2005 | 05/08/2006 3,799. 3,984. -185.
;K H & R INC COM 04/05/2006 | 05/08/2006 23. 22. 1.
JISTON SCIENTIFIC CORP COM 12/09/2005 | 05/08/2006 5,341. 6,391. -1,050
'ON SCIENTIFIC CORP COM 01/20/2006 ] 05/08/2006 132. 142. -10.
yTON SCIENTIFIC CORP COM 04/05/2006 | 05/08/2006 286. 285. 1.
IOSTON SCIENTIFIC CORP COM 01/30/2006 ) 05/08/2006 28,859. 28, 256. 603.
‘" TOL_MYERS SQUIBB CO COM 04/05/2006 { 05/08/2006 25. 24. 1.
JSTOL MYERS SQUIBB CO COM 12/09/2005 | 05/08/2006 4,695, 4,002. 693.
. CORP COM 12/09/2005 { 05/08/2006 5,203. 3,492. 1,711.
:EMARK RX INC COM 04/06/2006 | 05/08/2006 3,937. 3,901. 36.
ILLAR GEN CORP COM 12/29/2005 1 05/08/2006 11,949, 13,499. -1,550.
AR GEN CORP COM 04/05/2006 | 05/08/2006 51. 53. -2.
ELON CORP COM 04/06/2006 { 05/08/2006 11,138. 10,769. 369
PRESS SCRIPTS INC COM 03/03/2006 | 05/08/2006 19,744. 22,985. -3,241
ESS SCRIPTS INC COM 04/05/2006 | 05/08/2006 75. 86 . -11
NNETT INC COM 12/09/2005 | 05/08/2006 8,098. 8,554. -456.
ETT INC COM 04/05/72006 [ 05/08/2006 57. 59. -2.
NERAL ELEC CO COM 12/09/2005 | 05/08/2006 15,128, 15,344. ~-216.
A-HEALTHCARE CO 12/09/2005 | 05/08/2006 4,832, 5,777. -945.
HEALTHCARE CO 01/20/2006 | 05/08/72006 132. 152, -20.
DEPOT INC COM 04/05/2006 | 05/08/2006 123. 128 5.
E_DEPOT INC COM 12/0 05‘(2&(20% 1,764 ;L769 -5
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IR MCGEE CORP 04/05/2006 | 05/08/2006 104. 100. 4.
{ERR _MCGEE CORP 03/03/2006 | 05/08/2006 14,986, 13,875. 1,111 .
JGER_CO COM 04/05/2006 | 05/08/2006 186. 184. 2 .
{ROGER_CO _COM 12/09/2005 | 05/08/2006 11,157, 10,543. 614 .
OGER _CO COM 01/20/2006 | 05/08/2006 248. 229. 19.
{ROGER_CO COM 01/30/2006 | 05/08/2Q06 3,291, 2,942. 349.
fEDTRONIC INC COM 12/06/2005 | 05/08/2006 6,191, 7.294. -1,103 .
,LON FINL CORP COM 04/05/2006 | 05/08/2006 39, 36. 3.
IELLON FINIL CORP COM 03/03/2006 | 05/08/2006 8,760 8,131, 629 .
{OTOROLA INC COM 01/30/2006 | 05/08/2006 6,022 5,966. 56.
IATIONAL SEMICONDUCTOR CORP COM 04/06/2006 | 05/08/2006 10,281, 9,835. 446 .
"IONAL SEMICONDUCTOR CORP COM 04/05/2006 | 05/08/2006 61. 56. 5.
JATIONAL SEMICONDUCTOR CORP COM 12/29/2005 | 05/08/2006 11,260, 9,678. 1,582.
JRDSTROM INC COM 01/20/2006 | 05/08/2006 983. 1,008. -25.
\DSTROM INC COM 04/05/2006 | 05/08/2006 118. 116. 2.
IORDSTROM _INC COM 12/29/2005 | 05/08/2006 13,011, 12,434. 577 .
DIA CORP_COM 04/05/2006 | 05/08/2006 126, 120. 6.
DIA CORP COM 01/20/2006 | 05/08/2006 63. 45, 18 .
WIDIA CORP COM 12/09/2005 | 05/08/2006 10,941, 6,314, 4,627.
‘CTER & GAMBLE CO COM 04/05/2006 | 05/08/2006 223. 231. -8 .
‘ROCTER_& GAMBLE CO COM 12/09/2005 | 05/08/2006 17,589 18,040. -451 .
ADIOSHACK CORP COM 03/03/2006 | 05/08/2006 11,340 12,737. -1,397.
‘TOSHACK CORP COM 04/05/2006 | 05/08/2006 51 56. -5.
ADIOSHACK CORP COM 04/06/2006 | 05/08/2006 9,593 10,494. -S01 .
AFECO CORP COM 12/09/2005 | 05/08/2006 9,533, 9,738. -205 .
A LEE CORP COM 01/20/2006 | 05/08/2006 74 . 75. -1.
A LEE CORP_COM 04/05/2006 | 05/08/2006 15. 18. 1.
ARA LEE CORP COM 12/09/2005 ;1 05/08/2006 5,828 5,646. 182 .
XU CORP COM 12/09/2005 { 05/08/2006 8,237 7,619. 618 .
TYSON FOODS INC CL A 12/09/2005 [ 05/08/2006 23,925, 26,506. -2,581.
SON FOODS INC CL A 01/20/2006 | 05/08/2006 193, 210. -17.
SON_FOODS INC CL A 04/05/2006 | 05/08/2006 193, 177. 16 .
INC COM 01/20/2006 | 05/08/2006 133, 124. 9.
T INC COM 12/09/2005 | 05/08/2006 3,323 2,990. 333.

NITED STS STL, CORP NEW COM 4/06 6 Q§(08£2§)06 12,063 10,352, 1,711
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NITED TECHNOLQOGIES CORP_COM 03/03/2006 | 05/08/2006 20,053. 18,129. 1,924.
TED TECHNOLOGIES CORP COM 04/05/2006 | 05/08/2006 129, 116. 13.
ACOM INC CL B COM 01,/20/2006 | 05/08/2006 221. 234. -13.
VIACOM INC CL,L B COM 12/09/2005 | 05/08/2006 21,839. 22,670, -831.
COM INC CL B COM 04/05/2006 | 05/08/2006 160. 155. 5.
AL-MART STORES INC COM 12/09/2005 | 05/08/2006 19,356 19,621, -265.
MMER HLDGS INC COM 12/06/2005 { 05/08/2006 3,470, 3,797. ~327.
CAP LTD CL A COM 01/20/2006 | 05/08/2006 134. 140. -6.
L CAP LTD CL A COM 12/09/2005 | 05/08/2006 9,011. 8,999. 12.
CAP LTD CL. A COM 04/05/2006 | 05/08/2006 67, 65. 2.
BROADWING CORP COM 12/23/2005 | 05/09/2006 14,159. 6,740. 7,419.
M _CREEK TIMBER CO INC COM 01/20/2006 | 05/09/2006 37. 38. -1
LUM CREEK TIMBER CO INC_ COM 01/30/2006 | 05/09/2006 16,070. 16,386, -316..
UM CREEK TIMBER CO INC COM 12/09/2005 | 05/09/2006 1,662, 1,688. -26.
M CREEK TIMBER CO INC COM 04/05/2006 | 05/05/2006 148, 150. -2.
YBRON DENTAL SPECIALTIES INC COM 12/02/2005 | 05/09/2006 11,527 11,050 477 .
MMER HLDGS INC COM 12/06/2005 | 05/09/2006 3,937 4,339 -402.
MMER HLDGS INC COM 12/06/2005 | 05/10/2006 2,676 2,915 -239.
ARBO CERAMICS INC COM 12/02/2005 | 05/11/2006 27,997 30,967 -2,970.
MMER HLDGS INC COM 12/06/2005 | 05/11/2006 1,186 1,288 -102.
ROUPE DANONE SPONSORED ADR 12/05/2005 | 05/17/2006 4,737 3,821 916.
O_CORP_SPONSORED ADR REPSTG 10
HS COM 12/05/2005 | 05/17/2006 5,422 4,965 457 .
TERPILLAR INC COM 12/06/2005 | 05/31/2006 1,457. 1,181. 276.
M _CORP COM 12/06/2005 | 05/31/2006 642, 645. -3.
KEMA SPONSORED ADR 12/05/2005 | 06/01/2006 644. 664. -20.
EMA SPONSORED ADR 12/05/2005 | 06/06/2006 25, 26, -1.
ARDINAL HEALTH INC COM 12/05/2005 | 06/06/2006 18,548. 17,842. 706.
JZONE INC 04/05/2006 | 06/08/2006 92. 100. -8.
JZONE INC 01/20/2006 | 06/08/2006 183. 190 -7.
UTOZONE INC 12/09/2005 | 06/08/2006 19,164, 19,723. -559.
JZONE INC 05/23/2006 | 06/08/2006 275, 267. 8.
ALL CORP_COM 01/30/2006 | 06/08/2006 5,912, 6,730. -818.
L CORP COM 05/23/2006 [ 06/08/2006 70. 72. -2.
LSQUTH CORP 04/05/2006 | 06/08/2006 240, 244, -4
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. BELLSOUTH_CORP 05/23/2006 | 06/08/2006 583. 558. 25,
} . BELLSOUTH CORP 03/03/2006 | 06/08/2006 7,.301. 6,771, 530.
.. CAREMARK RX INC COM 04/06/2006 | 06/08/2006 14,884. 14,147, 737.
CISCO SYS INC COM 04/05/2006 [ 06/08/2006 707. 780. =73,
CISCO SYS INC COM 05/23/2006 | 06/08/2006 785. 831. -46,
y. CISCO SYS INC COM 12/09/2005 | 06/08/2006 12,268. 10,850. 1,318.
1. DEAN FOODS CO NEW COM 05/08/2006 | 06/08/2006 22,535. 23,231, ~696.
DELL INC COM 12/09/2005 | 06/08/2006 13,375. 17,066. -3,691.
DILLARDS INC CL A 04/05/2006 { 06/08/2006 29. 27. 2.
DILLARDS INC CL A 05/23/2006 | 06/08/2006 114. 107. 7.
DILLARDS INC CL A 01/20/2006 | 06/08/2006 86 . 78. 8.
. DILLARDS INC CL A 12/09/2005 | 06/08/2006 3,402. 2,876. 526
GENENTECH INC COM NEW 12/06/2005 | 06/08/2006 1,773, 2,239, -466.
. GENERAL ELEC CO COM 12/08/2005 | 06/08/2006 7,19%. 7,512, -317.
HARTFORD FINL SVCS GROUP INC COM 05/23/2006 { 06/08/2006 88. B8.
HARTFORD FINIL SVCS GRQUP INC COM 01/20/2006 | 06/08/2006 1,230, 1,217, 13.
. HARTFORD FINL SVCS GROUP INC COM 12/29/2005 | 06/08/2006 17,130, 16,9489. 181.
HARTFORD FINL SVCS GROUP INC COM 04/05/2006 | 06/08/2006 176. 165. 11.
HUMANA INC 05/23/2006 | 06/08/2006 510. 495. 15
7. HUMANA INC 05/08/2006 | 06/08/2006 68,216. 55,673. 12,543
JOHNSON & JOHNSON COM 01/20/2006 ) 06/08/2006 1,599. 1,616. -17
JOHNSON & JOHNSON COM 05/23/2006 | 06/08/2006 922. 905. 17
. JOHNSON & JOHNSON COM 12/09/2005 | 06/08/2006 17,219, 16,862. 357
LINCOLN NATL CORP IND COM 04/05/2006°) 06/08/2006 114. 114.
LINCOLN NATL CORP IND CQOM 05/23/2006 | 06/08/2006 454. 455. -1.
LINCOLN NATL CORP IND COM 03/03/2006 | 06/08/2006 11,189. 10,997, 192
. LINCOLN NATL CORP IND COM 01/30/2006 | 06/08/2006 20,163. 18,911, 1,252,
5. MATTEL INC COM 04/06/2006 | 06/08/2006 22,303. 23,650, -1,347.
MATTEL INC COM 05/23/2006 | 06/08/2006 477. - 480. -3.
MCDONALDS CORP COM 01/20/2006 | 06/08/2006 1,265. 1,340. -75.
. MCDONALDS CORP COM 01/30/2006 | 06/08/2006 10,819, 11,343. -524.
MCDONALDS CORP COM 04/05/2006 | 06/08/2006 200. 207. -7,
. _MCDONALDS CORP COM 12/29/2005 | 06/08/2006 17,676. 18,144. -468.
MCDONALDS CORP COM 05/23/2006 | 06/08/2006 766. 779. -13.
MCGRAW HILL COS INC COM 05/08/2006 | 2 1.4 1,528, -80,
00
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CCIDENTAL PETE CORP DEL COM 04/05/2006 | 06/08/2006 93. 96. -3.
OCCIDENTAL PETE CORP DEL COM 12/29/2005 | 06/08/2006 11,968. 10,434. 1,534.
ORACLE CORP COM 04/05/2006 | 06/08/2006 467. 489. -22.
ORACLE CORP_COM 05/23/2006 | 06/08/2006 1,346. 1,369, -23.
ORACLE CORP COM 12/09/2005 | 06/08/2006 12,783. 11,978, 805.
ENNEY J C CO_INC COM 05/23/2006 | 06/08/2006 386. 377. 9.
PENNEY J C CO INC COM 04/06/2006 | 06/08/2006 7,016, 6,586, 430.
PROCTER & GAMBLE CO COM 12/09/2005 | 06/08/2006 23,131. 24,282 -1,151.
ROCTER & GAMBLE CO COM 0572372006 | 06/08/2006 491. 491 .
RUDENTIAL FINL INC COM 04/05/2006 | 06/08/2006 385. 384. 1.
RUDENTIAL FINL INC COM 05/23/2006 | 06/08/2006 616. 610. 6.
PRUDENTIAL FINL INC COM 12/09/2005 | 06/08/2006 12,85%, 12,705. 150.
OBERT HALF INTI, INC COM 04/05/2006 | 06/08/2006 113. 116. -3.
ROBERT HALF INTL INC COM 12,/29/2005 1 06/08/2006 10,288. 10,393. -105.
ROBERT HALF INTL INC COM 01/20/2006 { 06/08/2006 719. 720. -1.
JCKWELL AUTOMATION INC 04/05/2006 | 06/08/2006 64 . 73. -9.
JCKWELIL AUTOMATION INC 01/20/2006 | 06/08/2006 320. 328. -8.
ROCKWELL AUTOMATION INC 12/08/2005 1 06/08/2006 13,772. 12,745. 1,027.
TEXAS INSTRS INC COM 12/09/2005 ] 06/08/2006 28,924. 31,921, -2,997.
UNUM GROUP COM 12/09/2005 | 06/08/2006 4,943. 6,023. -1,080.
JUM GROUP COM 04/05/2006 | 06/08/2006 36. 41 . =5.
VUM GRQUP COM 05/23/2006 | 06/08/2006 144. 138. 6.
ACHOVIA CORP 2ND NEW COM 04/05/2006 | 06/08/2006 326. 342. -16.
WACHOVIA CORP 2ND NEW COM 03/03/2006 { 06/08/2006 11,367. 11,581, -214.
ILLS FARGO & CO NEwW COM 05/23/2006 | 06/08/2006 549. 536. 13
SLLS FARGO & CO NEW COM 04/05/2006 | 06/08/2006 275. 261. 14
WELLS FARGO & CO NEW COM 12/09/2005 | 06/08/2006 7,555. 6,915, 640
JUALCOMM INC COM 12/06/2005 | 06/09/2006 3,822, 4,004. -82.
SENENTECHE INC COM NEW 12/06/2005 | 06/12/2006 2,379. 2,921. -542.
\DDEN STEVEN LTD COM 01/30/2006 | 06/13/2006 15. 10. 5.
SENENTECH INC COM NEW 12/06/2005 | 06/14/2006 2,833. 3,505. -672.
MEDCO HLTH SOLUTIONS INC COM 12/05/2005 | 06/14/2006 16,844. 18,203. -1,358
HOLLY CORP COM PAR $0.01 12/02/2005 | 06/15/2006 6,038. 4,729. 1,309.
:0OACH INC _COM 02/02/2006 | 06/16/2006 2,845, 3,451, -606.
QACH INC COM 02/01/2006 16/200 2 61 -566,1
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COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 06/16/2006 4,867, 5,347. -480.
‘MBARQ CORP COM 04/05/2006 | 06/16/2006 6. 7. -1.
BARQ CORP COM 12/09/2005 1 06/16/2006 4. 5. -1.
‘ENENTECH INC COM NEW 12/06/2005 { 06/16/2006 1,872. 2,336. -464
OLDMAN SACHS GROUP INC COM 04/19/2006 | 06/16/2006 9,603. 11,184. -1,581
MOTOROLA INC COM 01/06/2006 | 06/16/2006 2,000. 2,392. -392
OTORQOLA INC COM 12/06/2005 ! 06/16/2006 460, 542. -82
OACH INC COM 02/01/2006 | 06/19/2006 656. 797. —-141 .
OACH INC COM 02/15/2006 | 06/19/2006 1,939. 2,314. -375
OACH INC COM 02/15/2006 | 06/19/2006 1,193. 1,420. -227
OACH INC COM 04/10/2006 | 06/19/2006 537. 634. -87
OACH INC COM 04/10/2006 | 06/20/2006 381, 458, -77.
ENENTECH INC COM NEW 12/06/2005 | 06/20/2006 770, 974. -204 .
MERICAN INTL GROUP INC COM 12/05/2005 | 06/21/2006 5,699. 6,284. -585.
CHEVRON CORP COM 12/05/2005 { 06/21/2006 290,858. 21,112, -254 .
RAY INC NEW COM 04/25/2006 | 06/21/2006 5. 5.
NENTECH INC COM NEW 12/06/2005 | 06/21/2006 617. 779. -162.
ABORATORY CORP AMER HLDGS COM NEW 12/05/2005 | 06/21/2006 4,696. 3,853. 843.
MAVERICK TUBE CORP COM 02/28/2006 | 06/21/2006 37,139. 27,242, 9,897.
JST INC COM 12/05/2005 ) 06/21/2006 10,219. 8,671. 1,548.
NASHINGTON MUT INC COM 12/05/2005 | 06/21/2006 4,960. 4,554. 406.
[CAGO MERCANTILE EXCHANGE HLDGS
INC CL_ A COM 12/06/2005 | 06/22/2006 942. 720. 222 .
YTOROLA INC COM 12/06/2005 | 06/22/2006 394, 472. -78.
IXAS INSTRS INC COM 04/25/2006 | 06/22/2006 741. B87. -146.
INENTECH INC COM NEW 12/06/2005 | 06/23/2006 772. 974. -202.
J.TRIA GROUP INC COM 03/22/2006 [ 06/26/2006 4,682. 4,773. -91.
>ACHE CORP COM 12/05/2005 | 06/26/2006 2,875. 3,077. -202.
(ISTOL MYERS SQUIBB CO COM 12/05/2005 | 06/26/2006 2,317. 1,961. 356.
IEVRON CORP COCM 12/05/2005 | 06/26/2006 2,094. 2,081. 13.
ONOCOPHILLIPS COM 12/05/2005 | 06/26/2006 7,785. 7,932, -147.
VON_ ENERGY CORP NEW COM 12/05/2005 { 06/26/2006 4,245, 4,692, ~447.
ICANA CORP_COM 06/14/2006 | 06/26/2006 1,773. 1,645. 128.
:DERATED DEPT STORES INC DEL COM 12/05/2005 | 06/26/2006 1,634. 1,471. 163.
[ERCK & CO _INC COM Q6(2§(2906 4,925 4,21 714,
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OCCIDENTAL PETE CORP DEL COM 12/05/2005 | 06/26/2006 3,500. 2,906. 594.
QUEST DIAGNQOSTICS INC COM 12/05/2005 { 06/26/2006 3,501, 3,010. 491 .
. UNITEDHEALTH GROUP INC COM 05/04/2006 | 06/26/2006 2,249. 2,339. -90.
WASHINGTON MUT INC COM 12/05/2005 | 06/26/2006 2,702, 2,484 . 218,
. MOTOROLA INC COM 12/06/2005 | 06/27/2006 1,540. 1,816. -276.
}. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 06/28/2006 2,755, 3,067. -312.
. _GENENTECH INC COM NEW 12/06/2005 | 06/28/2006 1,709. 2,142, -433 ]
. MEDTRONIC INC COM 12/06/2005 | 06/28/2006 1,974. 2,375, —40lj
), MQTOROLA INC COM 12/06/2005 | 06/28/2006 2,157, 2,641. -484 .
CHICAGO MERCANTILE EXCHANGE HLDGS
INC CL A COM 12/06/2005 | 06/29/2006 1,429, 1,080. 349.
). MEDTRONIC INC COM 12/06/2005 | 06/29/2006 6,874, 8,255, -1,381.
QUALCOMM INC COM 12/06/2005 | 06/29/2006 2,804. 3,194. ~390.
CATERPILLAR INC COM 06/22/2006 | 06/30/2006 223. 217. 6.
1. HOME DEPOT INC COM 03/706/2006 | 06/30/2006 4,256. 4,997, -741.
TEXAS INSTRS INC COM 04/25/2006 | 06/30/2006 1,621. 1,916. -295.
CATERPILLAR INC COM 06/22/2006 § 07/03/2006 3,812. 3,689. 123.
CATERPILLAR INC COM 12/06/2005 | 07/03/2006 598. 472. 126.
GENENTECH INC COM NEW 12/06/2005 | 07/05/2006 919. 1,071. -152.
GENENTECH INC COM NEW 12/06/2005 | 07/05/2006 2,695. 3,115. -420.
LAFARGE S A SPONSCRED ADR NEW 12/05/2005 | 07/05/2006 3,857. 2,713. 1,144.
. MEDTRONIC INC COM 12/06/2005 ) 07/05/2006 13,479. 16,227. -2,748.
MEDTRONIC INC COM 06/22/2006 | 07/05/2006 1,691. 1,778. -87.
. NOVO-NORDISK A S ADR 12/05/2005 | 07/05/2006 7,868. 6,975. 893.
. ADVO INC 04/04/2006 | 07/06/2006 6,421. 5,762. 659.
. NOVO-NORDISK A S ADR 12/05/2005 | 07/06/2006 B8,252. 7,302. 950.
AMERICAN ELEC PWR INC COM 01/20/2006 | 07/07/2006 277, 303. -26.
. AMERICAN ELEC PWR INC COM 12/09/2005 | 07/07/2006 18,622. 20,009. ~-1,387.
AMERICAN ELEC PWR INC COM 04/05/2006 | 07/07/2006 208. 206. 2.
AMERICAN ELEC PWR INC COM 05/23/2006 | 07/07/2006 347. 329. 18.
CIGNA CORP COM 12/09/2005 | 07/07/2006 2,188. 2,482. -294.
. CENTEX CORP_ COM 06/08/2006 | 07/07/2006 7,.820. 6,726. 1,084,
. COGNIZANT TECHNOLOGY SOLUTIONS CL 12/02/2005 | 07/07/2006 9,272, 6,897. 2,375,
COMERICA INC COM 04/05/2006 | 07/07/2006 107. 118. -11.
L COMERICA INC COM 12 2 07/07/2006 16,990, 18,082 -1.083,
0o
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COMERICA INC COM 01/20/2006 | 07/07/2006 268. 279. -11.
COMERICA INC COM 05/23/2006 | 07/07/2006 429. 442 . -13.
. CONOCOPHILLIPS COM 05/08/2006 | 07/07/2006 13,582. 13,038, 544,
DARDEN RESTAURANTS INC COM 04/06/2006 | 07/07/2006 1,919. 2,015, -96.
DEAN FOODS CO NEW COM 05/08/2006 | 07/07/2006 14,972, 14,770. 202.
DEVON ENERGY CORP NEW COM 01/30/2006 1 07/07/2006 19,964. 21,369. -1,405.
DEVON ENERGY CORP NEW COM 04/05/2006 { 07/07/2006 126. 124. 2.
DEVON ENERGY CORP NEW COM 04/06/2006 | 07/07/2006 12,029, 11,758. 271.
DOLLAR GEN CORP COM 04/05/2006 [ 07/07/2006 248. 302. —-54.
DOLLAR GEN CORP COM 01/20/2006 | 07/07/2006 757. 901. -144.
. DOLLAR GEN CORP COM 01/30/2006 | 07/07/2006 6,028. 6,910. -882.

FREEPORT-MCMORAN COPPER & GOLD :
INC COM 12/09/2005 { 07/07/2006 39,807. 37,716. 2,091,

FREEPORT-MCMORAN COPPER & GOLD

INC COM 03/03/2006 | 07/07/2006 11,581. 10,773. 808.
SENWORTH FINL INC CL A COM 05/23/2006 | 07/07/2006 139. 133. 6.
. _GENWORTH FINL INC CL A COM 01,30/2006 [ 07/07/2006 4,670. 4,383. 287.
5SILEAD SCIENCES INC COM 04/05/2006 { 07/07/2006 305. 322, ~17.
sSILEAD SCIENCES INC COM 0572372006 | 07/07/2006 548. 494 . 54.
GILEAD SCIENCES INC COM 12/09/2005 | 07/07/2006 18, 455. 15,744. 2,711.
HUMANA INC 05/08/2006 { 07/07/2006 40,946, 30,439. 10,507,
}. INTEL_CORP_ COM 12/09/2005 { 07/07/2006 92,822, 128,252. -35,430.
JOHNSON & JOHNSON COM 12/09,/2005 | 07/07/2006 6,6487. 6,444. 43.
KERR MCGEE CORP 03/03/2006 | 07/07/2006 21,554, 14,935, 6,619.
LAFARGE S A SPONSORED ADR NEW 12/05/2005 [ 07/07/2006 822. 581. 241.
OCKHEED MARTIN CORP COM 04/05/2006 | 07/07/2006 73, 15. -2.
QOCKHEED MARTIN CORP COM 05/23/2006 | 07/07/2006 147. 148. -1.
LOCKHEED MARTIN CORP COM 12/09/2005 § 07/07/2006 6,601. 5,665. 936.
ERRILL LYNCH & CO INC COM 04/05/2006 | 07/07/2006 357, 398. -41.
MERRILL LYNCH & CO INC COM 05/08/2006 | 07/07/2006 33,285. 35, 640. -2,355.
NOVO-NORDISK A S ADR 12/05/2005 | 07/07/2006 9,012. 7,901. 1,111.
ORACLE CORP COM 12/09/2005 | 07/07/2006 11,423. 9,680. 1,743.
PACTIV CORP COM 06/08/2006 | 07/07/2006 3,819. 3,645, 174.
ERKINELMER INC COM 04/05/2006 | 07/07/2006 107, 116. -9.
PERKINELMER INC COM 01 2 07/07/ 8,876, 9,493, -617.]
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l4. REYNOLDS AMERN INC COM 05/23/2006 | 07/07/2006 1,644, 1,539. 105.
L. RYDER SYS' INC COM 04/05/2006 | 07/07/2006 56. 47. 9.
295. RYDER SYS INC COM 03/03/2006 | 07/07/2006 16,661, 13,387, 3,274,
316 . WELLS FARGO & CO NEW COM 12/09/2005 [ 07/07/2006 21,421, 19,864. 1,557.
0. WOODHEAD INDS INC COM 04/25/2006 | 07/07/2006 573. 522. 51.
'05. WOODHEAD INDS INC CQOM 12/23/2005 | 07/07/2006 3,915, 2,877, 1,038.

. CHICAGO MERCANTILE EXCHANGE HLDGS

INC CL A COM 12/06/2005 { 07/10/2006 2,946. 2,160. 786.
.38. NOVO-NORDISK A S ADR 12/05/2005 1 07/10/2006 8,714, 7.520. 1,194.
.6. NOVO-NORDISK A S ADR 12/05/2005 | 867/11/2006 1,022, B72. 150.
6. FEDEX CORP COM 06/22/2006 | 07/12/2006 1,832. 1,802. 30.
02 . MOTOROLA INC COM 12/06/2005 | 07/12/2006 3,924. 4,763. -839.
10. NAVIGANT INTL INC COM 04/25/2006 | 07/13/2006 1,770. 1,454. 316.
'65. NAVIGANT INTL INC COM 01,/19/2006 | 07/13/2006 12,308. 8,654. 3,.654.
2. HOME DEPOT INC COM 03/06/2006 | 07/17/2006 2,432, 3,023, -591.
9. HOME DEPOT INC COM 03/07/2006 | 07/17/2006 3,006. J,694. -688.
43 . HOME DEPQT INC COM 12/06/2005 | 07/17/2006 4,830, 5,931. -1,101.
44. TARGET CORP COM 12/06/2005 { 07/17/2006 6,864. 7,682, -818.
5. WAL-MART STORES INC COM 06/22/2006 | 07/17/2006 644. 731. -87.
00. WAL-MART STQRES INC COM 05/30/2006 | 07/17/2006 12,877. 14,548. -1,671.
79. HOME DEPOT INC COM 12/06/2005 | 07/18/2006 12,525, 15,720, -3,195.
5. HOME DEPOT INC COM 06/22/2006 | 07/18/2006 2,148, 2,376. -228.
52. MOTOROLA INC COM 12/06/2005 | 07/18/2006 6,781. 8,300. -1,519.
6. TARGET CORP COM 12/06/2005 | 07/18/2006 2,521, 2,988. -467.
6 AIR LIQUIDE ADR 12/05/2005 ) 07/19/2006 22, 20. 2.
9. FEDEX CORP COM 06/22/2006 | 07/19/2006 2,083. 2,140. -57.
22. CISCO SYS INC CQOM 03/03/2006 | 07/20/2006 12,829, 15,346. -2,517.
5. CISCO SYS INC COM 06/22/2006 | 07/20/2006 1,155. 1,288. -133.
10. PLANTRONICS 12/02/2005 { 07/21/2006 3,951. 5,979. -2,028.
00. QUALCOMM INC COM 12/06/2005 1 07/26/2006 3,443. 4,499. -1,056.
J. SLM CORP COM 12/06/2005 1 07/27/2006 508. 537. -29.
70 . PLANTRONICS 12/02/2005 | 07/28/2006 4,235, 7,687. -3,452.
25. HOLLY CORP COM PAR $0. 01 12/02/2005 | 07/31/2006 16,652. 10,246. 6,406.
j. SLM CORP COM 12/06/2005 | 07/31/2006 1,153, 1,236. -83.

L. REYNOLDS AMERN INC COM 12/05/2 08/02/2006 2,696, 4. 1,57
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27. SLM CORP COM 12/06/2005 | 08/04/2006 1,381. 1,451. -70.
1. SLM CORP COM 12/06/2005 | 08/07/2006 202. 215, -13.
307 . ADVANCED MICRO DEVICES INC COM 04/06/2006 | 08/08/2006 16,478. 28,059. -11,581.
3. ADVANCED MICRQ DEVICES INC COM 05/23/2006 | 08/08/2006 163. 266. -103.
2. ADVANCED MICRO DEVICES INC COM 07/07/2006 | 08/08/2006 653 . 747 . -94.
L82. AMERICAN EXPRESS CO COM 04/06/2006 | 08/08/2006 9,557. 9,528. 29.
L78. ANADARKO PETE CORP COM 07/07/2006 | 08/08/2006 8,359. 8,437. -78.
157. BJ SVCS CO COM 01/30/2006 | 0B/08/2006 13,413, 14,680. -1,267.
}. BJ SVCS CO COM 04/05/2006 | 08/08/2006 113. 105. 8.
'68. BARR PHARMACEUTICALS INC COM 06/08/2006 | 08/08/2006 8,613. 8,659. -46.
’)85. BARR PHARMACEUTICALS INC COM 07/07/2006 | 08/08/2006 14,612. 13,412. 1,200.
', BURLINGTON NORTHN SANTA FE CP _COM 04/05/2006 | 08/08/2006 138. 172, -34.
181 . BURLINGTON NORTHN SANTA FE CP COM 03/03/2006 | 08/08/2006 19,430. 22,573. -3,143.
I162. CIGNA CORP COM 12/09/2005 | 08/08/2006 49,654. 52,118. -2,464.
). CIGNA CORP COM 05/23/2006 | 0B/08/2006 967. 839. 128.
.688. CENDANT CORP 12/09/2005 [ 08/08/2006 3,443. 4,288. -845.
417. CENDANT CORP 05/08/2006 [ 08/08/2006 2,891. 3,473. -582.
9 . CENDANT CORP 04/05/2006 | 08/08/2006 39. 45. -6.
437 . CENDANT CORP 04/06/2006 | 08/08/2006 2,931. 3,417, ~-486.
68 . CENDANT CORP 01/30/2006 | 08/08/2006 1,159. 1,333. -174.
09 . CENDANT CORP 05/23/2006 | 08/08/2006 222. 254 . -32.
4. CENDANT CORP 01L/20/2006 | 08/08/2006 69. 79. -10.
75. CITIZENS COMMUNICATIONS CO COM 06/08/2006 { 08/08/2006 5,036. 4,680. 356.
01. COMPUWARE CORP 12/09/2005 | 08/08/2006 2,695, 3,693, -998.
0. COMPUWARE CORP 01/20/2006 | 08/08/2006 67. 83. ~-16.
. COMPUWARE CORP 04/05/2006 | 08/08/2006 13. 15. -2,
. COMPUWARE CORP 05/23/2006 { 08/08/2006 54. 58. -4.
9. DEVON ENERGY CORP NEW COM 04/06/2006 | 08/08/2006 3,776. 3,632. 144.
83. EMERSON ELEC CO COM 04/06/2006 | 08/08/2006 14,738. 15,222. -484.
. EMERSON ELEC CO COM 04/05/2006 | 08/08/2006 322. 332. -10.
. EMERSON ELEC CO COM 05/23/2006 | 08/08/2006 403. 403.
8. EMERSON ELEC CO COM 01/20/2006 | 0B/08/2006 2,255, 2,202, 53.
9. EMERSON ELEC CQ COM 12/29/2005 { 08/08/2006 6,362. 5,9717. 3185,
20. GENERAL ELEC CO COM 12/09/2005 | 08/08/2006 3,918. 4,272, -354.
46 . GILEAD SCIENCES INC COM 2/09/2005 | 08/08/200 15.180. 12.782. 2.398.]
als
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12. GOLDMAN SACHS GROUP_INC COM 05/08/2006 | 08/08/2006 1,851. 1,957. -106.
9. HEWLETT PACKARD CO COM 04/05/2006 | 08/08/2006 300. 306. -6.
250. HEWLETT PACKARD CO COM 03/03/2006 | 08/08/2006 9,657. 9 . 764. -107.
3. HEWLETT PACKARD CO COM 05/23/2006 | 08/08/2006 266. 262. 4,
13. HEWLETT PACKARD CO COM 01/20/2006 | 08/08/2006 1,432. 1,390. 42 .|
567. HEWLETT PACKARD CO_COM 06/08/2006 | 08/08/2006 18,881. 17,061. 1,820.
249, INTEL CORP COM 12/09/2005 1 08/08/2006 4,352. 6,454, -2,102.
J8. INTEL CORP COM 01/20/2006 | 08/08/2006 1,713, 2,187. -474 .
12. INTEL CORP COM 03/03/2006 | 08/08/2006 734. 848. -114.
i87. JOHNSON & JOHNSON COM 12/09/2005 | 08/08/2006 24,574. 23,305, 1,269,
1629 . MCGRAW HILL COS INC COM 05/08/2006 | 08/08/2006 93,162. 88,895. 4,267,
.2. MCGRAW HILL COS INC COM 12/09/2005 | 08/08/2006 686. 638. 48.
{7. MCGRAW HILL C0OS INC COM 05/23/2006 | 08/08/2006 2,688. 2,420, 268.
.0. METLIFE INC COM 05/23/2006 | 08/08/2006 528. 515. 13.
{8. METLIFE INC COM 12/09/2005 | 08/08/2006 2,534. 2,444. 90.
{4 . PHELPS DODGE CORP COM 07/07/2006 | 08/08/2006 7,261, 6,822, 439.
3. PHELPS DODGE CORP COM 12/08/2005 ] 08/08/2006 1,988. 1,648. 340,
‘88 . PROGRESSIVE CORP OHIO COM 07/07,/2006 | 08/08/2006 22,528, 25,135. -2,607.
REYNOLDS AMERN INC COM 05/23/2006 | 08/08/2006 126. 110, 16.
. REYNOLDS AMERN INC COM 04/05/2006 | 08/08/2006 879. 749. 130.
2. REYNOLDS AMERN INC COM 12/29/2005 | 08/08/2006 4,018. 3,041. 977.
0. SAFECO CORP COM 12/09/2005 | 08/08/2006 3,797. 3,987. -190.
. SAFEWAY INC COM NEW 04/05/2006 | 08/08/2006 86. 76. 10.
71. SAFEWAY INC COM NEW 01/30/2006 | 08/08/2006 13,484. 11,205. 2,279.
0. SAFEWAY INC COM NEW 05/23/2006 | 08/08/2006 286. 235. 51.
59. SUPERVALU INC COM 01/30/2006 | 08/08/2006 12,324. 14,849. -2,525.
80. SUPERVALU INC COM 03/03/2006 [ 08/08/2006 10,203. 11,883. -1,680.
SUPERVALU INC COM 04/05/2006 | 08/08/2006 107. 122. -15.
. SUPERVALU INC COM 05/23/2006 | 08/08/2006 215. 240. -25.
0. 3M CO COM 05/23/2006 | 08/08/2006 690. 835. -145.
64. 3M CO COM 06/08/2006 | 08/08/2006 11,311. 13,104. -1,793.
6. WATSON PHARMACEUTICALS INC COM 01,/20/2006 | 08/08/2006 809. 1,208. -399.
07. WATSON PHARMACEUTICALS INC COM 12/29/2005 | 08/08/2006 11,387. 16,569. -5,182.
. WATSON PHARMACEUTICALS INC COM 04/05/2006 | 08/08/2006 90. 116. -26.
2, WATSON PHARMACEUTICALS INC COM 05/23/2006 | 08/08/2006 270, 306, 36,
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590. YANKEE CANDLE INC COM 12/02/2005 | 08/08/2006 14,474, 15,370. -896.
l7. CHICAGO MERCANTILE EXCHANGE HLDGS
INC CL, A COM 12/06/2005 | 08/10/2006 8,139. 6,120. 2,019.
.4 WYNDHAM WORLDWIDE CORP COM 12/09/2005 | 08/10/2006 11. 16. -5.
22. CHICAGO MERCANTILE EXCHANGE HLDGS
INC CLL A COM 12/06/2005 | 08/11/2006 10,335. 7.820. 2,415.
2. SLM CORP_COM 12/06/2005 | 08/14/2006 1,549. 1,7189. -170.
{43. COMPANHIA VALE DO RIQO DOCE
SPONSORED ADR 01/31/2006 | 08/15/2006 3,149, 3,621. -472.
t9. DEERE & CO COM 06/22/2006 | 08/15/2006 1,284, 1,492, -208.
1. DEERE & CO COM 03/06/2006 | 08/15/2006 2,095. 2,415. -320.
625 VODAFONE GROUP PLC SPONSORED ADR 12/05/2005 | 08/15/2006 13. 16. -2
15. DEERE & CO COM 03/06/2006 | 08/16/2006 4,693. 5,065. -372.
y7. DEERE & CO COM 03/07/2006 | 08/16/2006 4,116. 4,347. -231.
1. DEERE & CO COM 03/08/2006 | 08/16/2006 2,960, 3,122. -162.
.6. FEDEX CORP COM 06/22/2006 | 08/16/2006 1,617. 1,802, -185.
08. COGNIZANT TECHNOLOGY SOLUTIONS CL 12/02/2005 | 08/17/2006 7,588. 5,321. 2,267.
.57. COMPANHIA VALE DO RIO DOCE
SPONSORED ADR 01/31/2006 ) 08/17/2006 3,552. 3,975. -423.
12. COMPANHIA VALE DO RIO DOCE
SPONSORED ADR 02/02/2006 } 08/17/2006 7,060. 7,632. -572.
8. COMPANHTIA VALE DO RIO DOCE
SPONSORED ADR 06/22/2006 | 08/17/2006 860. 844. 16.
0. ALTRIA GROUP INC COM 03/22/2006 | 08/21/2006 2,510. 2,203, 307.
0. ALTRIA GRQUP INC COM 12/05/2005 | 08/21/2006 7,529. 6,548. 981.
83. MERCK & CO INC COM 07/28/2006 | 08/21/2006 7,.258. 7,591, -333.
5 PACCAR INC COM 12/05/2005 | 08/22/2006 29, 24. S.
4. CHICAGO MERCANTILE EXCHANGE HLDGS
INC CL A COM 12/06/2005 | 08/23/72006 10,703. 8,640. 2,063.
63. SLM CORP COM 12/06/2005 | 08/23/2006 21,270. 24,877. -3,607.
0. SLM CORP COM 06/22/2006 | 08/23/2006 2,297. 2,617. -320.
6. HALLIBURTON CO COM 04/11/2006 | 08/24/2006 1,854. 2,234. -380.
06. HALLIBURTON CO COM 04/10/2006 | 08/24/2006 3,510, 4,179. -669.
40. LOWES COS INC COM 12/06/2005 | 08/24/2006 3,719. 4,714, -995.
39, FRONTIER OIL _CORP COM 0311312QQ§_ Q8(}0429Q§ 8{112. 64152 2,Q27,
rals
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137 . ONEQOK INC NEW COM 12/02/2005 | 08/30/2006 5,187. 3,774. 1,413.
30. TECHNITROL INC 04/25/2006 | 08/30/2006 879. 723. 156.
0. TECHNITROL INC 12/23/2005 1 08/30/2006 2,344, 1,405. 939.
375. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 08/31/2006 5,702. 6,555, -853.
.55. HMS HLDGS CORP_ COM 04/25/2006 | 09/01/2006 2,238, 1,254. 984 .
'55. HMS HLDGS CORP COM 12/23/2005 ]| 09/01/2006 3,682, 1,985. 1,697.
}150. AEROPOSTALE COM 12/02/2005 | 09/06/2006 24,129, 23,735. 394.
.16. COGNIZANT TECHNOLOGY SOLUTIONS CL 12/02/2005 ]| 09/07/2006 8,029, 5,715. 2,314.
{. ABBOTT LABS COM 05/23/2006 | 09/08/2006 391, 335. 56.
81. ABBOTT LABS COM 12/09/2005 | 09/08/2006 8,837, 7,063. 1,774.
333. ADVANCED MICRO DEVICES INC COM 07/07/2006 { 09/08/2006 34,024, 31,120. 2,904.
. AMERISOURCEBERGEN CORP COM 04/05/2006 | 09/08/2006 225, 242. -17.
6. AMERISQURCEBERGEN CORP COM 05/23/2006 | 09/08/2006 720. 701. 19,
. AMERISOQURCEBERGEN CORP COM 01/20/2006 { 09/08/2006 225. 205. 20.
38. AMERISOQURCEBERGEN CORP COM 12/09/2005 | 09/08/2006 19,708, 17,841. 1,867.
43 . ANADARKO PETE CORP COM 07/07/2006 [ 09/08/2006 39,204. 39,958. -754.
26. APACHE CORP COM 12/09/2005 | 09/08/2006 21,031. 22,699. -1,668.
46. APPLE INC COM 07/07/2006 | 09/08/2006 32,352, 24,624 7,728.
9. AUTONATION INC COM 05/23/2006 ) 09/08/2006 373. 414. -41.
32. AUTONATION INC COM 12/09/2005 | 09/08/2006 18,276. 20,159, -1,883.
3. CBS CORP NEW CL. B COM 05/23/2006 | 09/08/2006 1,222, 1,076, 146.
23. CBS CORP NEW CL B COM 03/03/2006 | 09/08/2006 20,540, 17,352. 3,188.
" 0. CATERPILLAR INC COM 12/06/2005 | 09/08/2006 4,755, 4,133. 622 .
06. CONOCOPHILLIPS COM 05/08/2006 | 09/08/2006 6,419. 6,980. -561.
.774 CONOCOPHILLIPS COM 04/05/2006 | 09/08/2006 229. 246, -17.
8.226 CONOCOPHILLIPS COM 01/30/2006 1 09/08/2006 1,709. 1,791. -82.
60°. CONSTELLATION ENERGY CORP COM 03/03/2006 { 09/08/2006 15,459, 15,018. 441 .
CONSTELLATION ENERGY CORP COM 04/05/2006 | 09/08/2006 59. 55. 4.
2. CONSTELLATION ENERGY CORP COM 04/06/2006 | 09/08/2006 713. 654. 59.
J3. DEAN FOQODS CO NEW COM 05/08/2006 | 09/08/2006 25,536, 22,377. 3,159,
J62. DOLLAR GEN CORP COM 01/30/2006 | 09/08/2006 13,445, 17,725. -4,280.
}7. GENWORTH FINL. INC CL A COM 01/30/2006 § 09/08/2006 4,833, 4,48]1. 352.
16. HANESBRANDS INC COM 07/07/2006 | 09/08/2006 2,519, 2,220. 299.
16 . INTEL CORP COM 03/03/2006 | 03/08/2006 16,403. 17,089. -686.
1. KIMBERLY CLARK CORP COM OZZQZJZQOQ QQ(QQ(@QQQ 5, 8 5,275. 22},'
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4 . KIMBERLY CLARK CORP COM 0572372006 | 09/08/2006 256. 239, 17.
152. KIMBERLY CLARK CORP COM 12/09/2005 t 09/08/2006 9,728. 8,887. 841.
1. KIMBERLY CLARK CORP COM 04/05/2006 | 09/08/2006 64. 58. 6.
124. MGIC INVT CORP WIS COM 08/08/2006 | 09/08/2006 7.229. 7,002. 227.
305. MYLAN LABS INC COM 07/07/2006 | 09/08/2006 6,182. 5,999. 183.
1. NORTHROP GRUMMAN CORP COM 04/05/2006 | 09/08/2006 68. 69. ~-1.
9. NORTHROP GRUMMAN CORP COM 05/23/2006 | 09/08/2006 612. 601. 11.
307. NORTHROP GRUMMAN CORP COM 12/09/2005 | 09/08/2006 20,868. 18,021, 2.,847.
110. OMNICOM GROUP INC COM 08/08/2006 | 09/08/2006 9,966. 9,592. 374,
l6. PFIZER INC COM 04/05/2006 | 09/08/2006 443, 402. 41.
50. PFIZER INC COM 05/23/2006 | 09/08/2006 1,384. 1,192. 192.
793. PFIZER INC COM 06/08/2006 1 09/08/2006 21,957, 18,675. 3,282.
J12. QUALCOMM INC COM 12/06/2005 | 09/08/2006 11,391, 14,037. -2,646.
122. REALQOGY CORP COM 12/09/2005 | 09/08/2006 8,474. 12,688. -4,214.
35. REALOGY CORP COM 05/08/2006 | 09/08/2006 1,707. 2,466. -759.
170. REYNOLDS AMERN_ INC COM 12/05/2005 ] 05/08/2006 23,834. 16,952. 6,882.
12. REYNOLDS AMERN INC COM 12/29/2005 1 09/08/2006 1,418. 1,045. 373.
'72. ROCKWELL AUTOMATION INC 08,/08/2006 | 09/08/2006 15,474. 16,845. -1,371.
'23. 3M CO COM 06/08/2006 | 09/08/2006 15,931. 17,818. -1,887.
114. TYCO INTL LTD NEW COM 12/09/2005 | 09/08/2006 29,253, 31,704. -2,451.
.68. ACE LTD COM 12/09/2005 { 09/08/2006 20,180. 20,174. 6.
l. ACE LTD COM 01/20/2006 | 0970872006 603. 598, 4,
. ACE LTD COM 05/23/2006 | 09/08/2006 329. 315. 14.
. ACE LTD COM 04/05/2006 | 09/08/2006 165. 157. 8.
5 CANON_ INC ADR REPSTG 5 SHS 02/21/2006 | 09/11/2006 25, 20. 5.
80. BECTON DICKINSON & CO COM 12/05/2005 | 09/12/2006 12,555. 10,426. 2,129.
9. FEDEX CORP COM 06/22/2006 | 09/12/2006 1,969, 2,140. ~171.
4. FEDEX CORP COM 12/06/2005 | 09/12/2006 1,451. 1,393. 58.
1. PEABODY ENERGY CORP COM 04/19/2006 | 09/12/2006 2,906. 4,958. -2,052.
8. PEABODY ENERGY CORP COM 07/10/2006 | 09/12/2006 3,516. 5,671, -2,155.
6. PEABODY ENERGY CORP COM 02/02/2006 {1 09/12/2006 1,292. 1,835. -543.
. PEABODY ENERGY CORP_ COM 06/22/2006 | 09/12/2006 72. 100. -28.
25. TECHNITROL INC 12/23/2005 1 09/12/2006 3,406, 2,195, 1,211,
05. DENBURY RES INC COM NEW 04/25/2006 | 09/13/2006 3,020. 3,671. -651.
80. DENBURY RES INC COM NEW 1272372005 09,13/2Q006 5,178, 4,244, 322*
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202 . OUAILCOMM INC COM 12/06/2005 | 09/14/2006 7.514. 9,088. -1,574.
272 . QUALCOMM TINC COM 12/06/2005 ] 09/15/2006 10,130, 12,237, -2,107.
36. QUALCOMM INC COM 06/22/2006 { 09/15/2006 1,341. 1,526. -185.
5. AT&T INC COM 04/05/2006 | 09/20/2006 158. 136. 22.
3. AETNA INC NEW COM 04/05/2006 | 09/20/2006 116. 149. -33.
5. AETNA INC NEW COM 12/09/2005 | 09/20/2006 232. 295 -63.
35. AIR LIQUIDE ADR 12/05/2005 | 09/20/2006 3,425. 2,844. 581.
33. ALLSTATE CORP COM 05/23/2006 | 09/20/2006 1,394. 1,282, 112,
}. ALTRIA GRQUP INC COM 01/20/2006 | 09/20/2006 247, 226. 21.
} . ALTRIA GROUP INC COM 12/09/2005 | 09/20/2006 247. 217. 30.
). AMERICAN EXPRESS CO COM 04/06/2006 | 09/20/2006 269, 262. 7.
.6. AMERICAN INTL GROUP INC COM 01/20/2006 4 08/20/2006 1,047, 1,085. -38.
). AMERICAN INTL GROQUP INC COM 12/09/2005 {1 09/20/2006 131. 132, -1.
y. AMERISOURCEBERGEN CORP COM 12/09/2005 ] 09/20/2006 278. 244. 34.
i3 . AMGEN INC COM 12/09/2005 | 09/20/2006 2,336. 2,587, -251.
8. ANGLO IRISH BK CORP PLC SPONSORED 03/15/2006 | 09/20/2006 2,953. 2,975. -22.
. APPLE INC COM 07/07/2006 ) 09/20/2006 5. 55. 20.
. ARCHER DANIELS MIDLAND CO COM 09/08/2006 | 09/20/2006 116. 118. ~2.
. ASHLAND INC NEW COM 08/08/2006 | 09/20/2006 63. 66. -3,
. AUTODESK INC COM 01/20/2006 | 09/20/2006 74. g88. -14.
3. AUTODESK INC COM 12/09/2005 | 09/20/2006 852. 990. -138.
04. AXA SA SPONSORED ADR 12/05/2005 | 09/20/2006 3,850. 3,259. 591.
0. BB&T CORP COM 05/23/2006 | 09/20/2006 439. 420. 19.
. BB&T CORP COM 04/05/2006 | 09/20/2006 88. 80. 8.
6. BP P L. C SPONSORED ADR 12/05/2005 | 09/20/2006 2,364, 2,472. -108.
40. BANCO .SANTANDER CENT HISPANO S A 12/05/2005 1 09/20/2006 3,782, 3,036, 746 .
8. BANK NOVA SCOTIA HALIFAX COM 03/15/2006 | 09/20/2006 © 2,933, 2,828. 105.
. BARR PHARMACEUTICALS INC COM 07/07/2006 | 09/20/2006 373. 329. 44.
4. BELLSOUTH CORP 03/03/2006 | 09/20/2006 581. 445. 136.
BEST BUY INC COM 05/23/2006 | 09/20/2006 54. 52. 2.
. BEST BUY INC COM 12/09/2005 {1 09/20/2006 271. 251, 20.
0. BOEING CO COM ' 09/08/2006 | 09/20/2006 762. 727. 35.
5. BOSTON SCIENTIFIC CORP COM 08/08/2006 | 09/20/2006 598. 567. 31.
. BURLINGTON NORTHN SANTA FE CP COM 03/03/2006 { 09/20/2006 503. 562, -59.
L, CBS CORP NFW CL B _COM 03/Q§(2QQ§ Q2[2Q(20Q§ 316, 264, H2,
tafs
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1. CIT GROUP INC NEW COM 04/05/2006 | 09/20/2006 48. 55. -7.
17. CIT GROUP INC NEW COM 04/06/2006 ] 09/20/2006 817. 929. -112.
51. CADBURY SCHWEPPES PLC ADR 12/05/2005 1 09/20/2006 2,166. 2,007. 159.
64. CANON INC ADR REPSTG 5 SHS 02/21/2006 | 09/20/2006 3,282, 2,617, 665.
1. CARDINAL HEALTH INC COM 04/05/2006 { 09/20/2006 70. 75. -5,
3. CAREMARK RX INC COM 04/06/2006 | 09/20/2006 176. 141, 35.
38. ADR CEMEX S A DE C V_NEW REP ORD
PARTN CTF 09/08/2006 | 09/20/2006 1,156. 1,082. 74,
32. CENTERPOINT ENERGY INC COM 09/08/2006 | 0972072006 447. 450. -3.
23. CENTEX CORP COM 09/08/2006 | 09/20/2006 1,197. 1,128, 69.
3. CENTURYTEL INC COM 08/08/2006 | 09/20/2006 118. 117. 1.
74. CISCO SYS INC COM 12/09/2005 | 09/20/2006 1,693. 1,296. 397.
40. CITIGROUP INC COM 05/23/2006 | 09/20/2006 2,003. 1,962. 41.
3. CLOROX CO DEL COM 06/08/2006 | 09/20/2006 496. 486. 10.
58. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005 | 09/20/2006 660. 775. -115.
32. COCA'COLA CO COM 05/23/2006 | 09/20/2006 1,426. 1,394, 32.
3. COLGATE PALMOLIVE CO COM 08/08/2006 | 09/20/2006 309. 294. 15.
}. COMPUTER SCIENCES CORP 08/08/2006 | 09/20/2006 438. 429. 9.
L4. CONOCOPHILLIPS COM 01/30/2006 ] 09/20/2006 809. 888. -79.
5. CONSTELLATION ENERGY CORP COM 04/06/2006 | 09/20/2006 297. 273. 24.
2. COUNTRYWIDE FIN CORP COM 06/08/2006 | 09/20/2006 427. 441. -14.
. COVENTRY HEALTH CARE INC COM 08/08/2006 | 09/20/2006 266. 272. -6,
.50. DARDEN RESTAURANTS INC COM 04/06/2006 | 09/20/2006 6,211. _6,045. 166.
y. DEAN FOODS CO NEW _COM 05/08/2006 | 09/20/2006 254. 223. 31.
|12. DIAGEQ PLC SPONSORED ADR NEW 12/05/2005 |1 09/20/2006 3,010, 2,527, 483.
y. DOLLAR GEN CORP COM 01/30/2006 { 09/20/2006 72. 83, -11.
s, DOVER CORP COM 08/08/2006 ] 09/20/2006 240. 236. 4.
‘0. EDISON INTL COM 04/06/2006 | 09/20/2006 837. 827. 10.
. EMBARQ CORP COM 12/09/2005 | 09/20/2006 48, 47. 1.
EMERSON ELEC CO COM 12/29/2005 1 09/20/2006 164. 151. 13.
. EQUIFAX INC COM 01/20/2006 | 09/20/2006 73. 78. ~-5.
7. EQUIFAX INC COM 12/09/2005 | 09/20/2006 621. 656. -35.
2. ERICSSON L M TEL CO ADR CL B SEK
10 NEW 05/16/2006 | 09/20/2006 2,505, 2,427, 78.
8. ESSILOR INTL ADR 12/05/2005 ] 09/20/2006 3,430, 2,870, 560
Jtals
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46. EXXON MOBIL CORP COM 07/07/2006 | 09/20/2006 3,01s6. 2,927, 89.
1. FEDERAL HOME LN MTG CORP COM 01/20/2006 { 09/20/2006 65. 67. -2,
4. FEDERAL HOME LN MTG _CORP COM 03/03/2006 | 09/20/2006 258. 267. -9.
1. FEDERAL NATL MTG ASSN COM 04/05/2006 | 09/20/2006 54. 54.
3. FEDERAL NATL MTG ASSN COM 01/20/2006 { 09/20/2006 163. 161. 2.
2. FISERV_INC COM 01/20/2006 | 09/20/2006 94. 89. 5.
7. FISERV _INC COM 05/23/2006 | 05/20/2006 330. 308. 22.
1. FISERV INC COM 12/09/2005 1 09/20/2006 47 . 43. 4.
14. FIRSTENERGY CORP COM 05/23/2006 | 09/20/2006 782. 740. 42,
16. FOMENTO ECONOMICO MEXICANO SA SPON
ADR UNITS 03/08/2006 | 09/20/2006 1,616. 1,328. 288.
3. FOREST LABS INC COM 09/08/2006 | 09/20/2006 397. 382. 15.
l2. FREEPORT-MCMORAN COPPER & GOLD INC
COM 03/03/2006 ] 09/20/2006 623. 650. -27.
15. FRESENIUS MED CARE AG SPONSORED 12/05/2005 ) 09/20/2006 3,657. 2,709. 948.
58. FUJI PHOTO FILM LTD ADR 2 ORD 12/05/2005 ] 09/20/2006 2,536, 2,264. 272
29. GENERAL ELEC CO COM 12/09/2005 4 09/20/2006 1,013. 1,032. . ~19.
L2 . GENERAL MLS INC COM 09/08/2006 | 09/20/2006 634. 642. -8.
}. GILEAD SCIENCES INC COM 12/09/2005 ] 09/20/2006 197. 156. 41.
0. GLAXQOSMITHKLINE PLC SPONSORED ADR 07/18/2006 | 09/20/2006 2,705. 2,734. -29.
12. GOLDMAN SACHS GROQUP INC COM 05/08/2006 | 09/20/2006 3,654. 3,588. 66.
11. GROUPE DANONE SPONSORED ADR 12/05/2005 | 09/20/2006 2,690. 1,921. 769.
{9. HSBC HLDGS PLC SPON ADR NEW 12/05/2005 | 09/20/2006 3,538. 3,148. 390.
}. HARLEY DAVIDSON INC COM 12/09/2005 | 09/20/2006 183, 154. 29.
.. HEINZ H J CO COM 06/08/2006 | 09/20/2006 41. 41.
Q. HEWLETT PACKARD CO COM 09/08/2006 | 09/20/2006 2,207. 2,163. 44.
. HOME DEPQT INC COM 12/09/2005 { 09/20/2006 288. 329. -41,
9. HONEYWELL INTL INC COM 09/08/2006 | 09/20/2006 762. 728. 34.
5. HOYA CORP SPONSORED ADR 05/16/2006 1 09/20/2006 1,919. 2,130. -211.
ILLINOIS TOOL WKS INC COM 05/23/2006 | 09/20/2006 89. 99. -10.
00. ING GROEP N V SPONSORED ADR 12/05/2005 | 09/20/2006 4,396. 3,364. 1,032.
. INTEIL, CORP COM 03/03/2006 { 09/20/2006 137, 141. -4,
6. INTERNATIONAL BUSINESS MACHS COM 12/09/2005 1 09/20/2006 1,331. 1,390. -59.
4. INTUIT COM 06/08/2006 | 09/20/2006 468. 372. 96.
J P MORGAN & _CO 09/08/2006 ) 09/20/2006 2,600 2,487, 122,
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9. JOHNSON & JOHNSON COM 09/08/2006 | 09/20/2006 579. 573. 6.
34. JONES APPAREL GRQUP INC COM 09/08/2006 | 09/20/2006 1,113. 1,054. 59.
9. KAO CORP SPONSORED ADR REPSTG 10
SHS COM 12/05/2005 | 09/20/2006 2,335, 2,234, 101.
6. KROGER CO COM 05/23/2006 | 09/20/2006 136. 121. 15.
25. KYQCERA CORP_ ADR 12/05/2005 | 09/20/2006 2,134. 1,753. 381.
137. L. OREAL CO ADR 12/05/2005 | 09/20/2006 2,760, _2,000. 760.
34. LAFARGE S A SPONSORED ADR NEW 12/05/2005 [ 09/20/2006 1,102. 732. 37Q.
1. LAUDER ESTEE COS INC CL A 06/08/2006 | 09/20/2006 157. 156. 1.
2. LEHMAN BROS HLDGS INC COM 04/05/2006 | 09/20/2006 145. 148. -3.
3. LEHMAN BRQOS HLDGS INC COM 01/20/2006 | 09/20/2006 579. 549. 30.
1. LEHMAN BROS HLDGS INC COM 05/23/2006 | 09/20/2006 289. 267. 22.
l. LEHMAN BROS HLDGS INC COM 07/07/2006 | 09/20/2006 289. 261. 28.
.3. LEXMARK INTL NEW CL A 09/08/2006 | 09/20/2006 762, 724. 38.
{. LOWES COS INC COM 08/08/2006 ) 09/20/2006 85. 85.
.13. LUXOTTICA GRQUP S P A SPONSORED 12/05/2005 | 09/20/2006 3,255, 2,874. 381.
.16. MANULIFE FINL CORP COM 08/24/2006 | 09/20/2006 3,788. 3,796. -8.
. MARATHON OIL CORP_ COM 08/08/2006 | 09/20/2006 217. 270, -53.
MCKESSON CORP COM 06/08/2006 { 09/20/2006 54, 46. 8.
‘0. MERCK & CO INC COM 04/06/2006 | 09/20/2006 835. 693. 142.
8. MERRILL LYNCH & CO INC COM 05/08/2006 | 09/20/2006 1,400, 1,377. 23.
. METLIFE INC COM 12/09/2005 1 09/20/2006 388. 356. 33.
3. MICROSOFT CORP COM 01/30/2006 | 09/20/2006 1,437, 1,482. -45.
. MORGAN STANLEY COM 04/05/2006 [ 09/20/2006 366. 324. 42.
3. MORGAN STANLEY COM 07/07/2006 | 09/20/2006 1,682, 1,479. 203.
S. MYLAN LABS INC COM 07/07/2006 | 09/20/2006 315. 295. 20.
9. NATIONAL AUSTRALIA BK LTD
SPONSORED ADR 12/05/2005 | 09/20/2006 2,632, 2,283, 349.
. NATIONAL CITY CORP COM 05/23/2006 | 09/20/2006 296. 295. 1.
. NATIONAL CITY CORP COM 04/05/2006 | 09/20/2006 148. 142. 6.
NATIONAL CITY CORP COM 12/09/2005 1 09/20/2006 37. 35. 2.
5. NESTLE S A SPONSORED ADR 12/05/2005 | 09/20/2006 3,034. 2,643, 391.
6. NEXEN INC COM 03/08/2006 | 09/20/2006 2,252, 2,350, -98.
3. NOVARTIS A G SPONSORED ADR 12/05/2005 | 09/20/2006 3,081. 2,790, 291.
1. NUCOR _CORP COM J4ZQ§(ZQQ§ Q2[2Q(2Q0§ 2,225 1 —}29,
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). OCCIDENTAL PETE CORP DEL COM 09/08/2006 | 09/20/2006 90, 94. -4.
y. OMNICOM GROUP INC COM 08/08/2006 | 09/20/2006 544. 523. 21.
.89. ONEOK INC NEW COM 12/02/2005 | 09/20/2006 6,996. 5,206. 117567
i69. ORACLE CORP COM 12/09/2005 | 09/20Q/2006 6,660. 4,609. 2,051,
. PG&E CORP_ COM 07/07/2006 | 09/20/2006 206. 198. 8.
v. PPG INDS INC COM 05/23/2006 | 09/20/2006 334. 322. 12.
3. PENNEY J C CO INC COM 09,/08/2006 | 09/20/2006 888. 829. 59.
. PEPSICO INC COM 05/23/2006 | 09/20/2006 326. 299, 27.
. PERKINELMER INC COM 01/30/2006 | 09/20/2006 56. 68. -12.
Q. PFIZER INC COM 06/08/2006 | 09/20/2006 1,984. 1,649. 335.
. PRUDENTIAL FINL INC COM 12/09/2005 { 09/20/2006 594. 609. -15.
4. QUALCOMM INC COM 08/08/2006 ] 09/20/2006 530. 478. S52.
. RAYTHEON CO COM NEW 05/23/2006 | 09/20/2006 142. 138. 4.
2. REALOGY CORP COM 05/08/2006 { 09/20/2006 471 . 638. -167.
6. REED ELSEVIER P L C SPONSORED ADR 12/05/2005 | 09/20/2006 3,777. 3,113, 664.
4. ROBERT HALF INTL INC COM 08/08/2006 | 09/20/2006 1,128. 1,106. 22,
4. ROCHE HLDG LTD SPONSORED ADR 12/05/2005 1 09/20/2006 3,845, 3,408. 437.
4. ROYAL DUTCH SHELL PLC SPONSORED
ADR CL A 12/05/2005 1 09/20/2006 1,563. 1,519, 44.
. RYDER SYS INC COM 08/08/2006 | 09/20/2006 423. 400. 23.
. SAFECO CORP COM 12/09/2005 | 09/20/2006 58. 57. 1.
3. SANOFI-AVENTIS SPONSORED ADR 12/05/2005 | 09/20/2006 2,311, 2,200. 111,
8. SAP AKTIENGESELLSCHAFT SPONSORED 12/05/2005 | 09/20/2006 1,379, 1,271. 108.
9. SARA LEE CORP COM 07/07/2006 { 09/20/2006 288. 261. 27.
. SCHLUMBERGER LTD COM 06/08/2006 | 09/20/2006 116. 116.
3. SMITH & NEPHEW PLC SPDN ADR NEW 12/05/2005 ( 09/20/2006 2,739. 2,974, -235.
3. SONY CORP ADR NEW 12/05/2005 1 09/20/2006 2,211. 1,990, 221.
. SPRINT NEXTEL CORP COM 04/05/2006 { 05/20/2006 52. 71. -19.
. SPRINT NEXTEL CORP COM 12/09/2005 | 09/20/2006 87. 113. -26.
1. STMICROELECTRONICS N V SHS NEW
YORK REGISTRY ADR 04/25/2006 ) 09/20/2006 1,210. 1,387, -177.
4. TEXAS INSTRS INC COM 12/09/2005 | 09/20/2006 2,078, 2,141. -63.
1. 3M CO CcoMm 06/08/2006 | 09/20/2006 1,553, 1,678. -125.
1. TIME WARNER INC NEW COM 12/09/2005 ] 09/20/2006 296. 300. -4,
L. TOTAL S A SPONSQRED ADR 2 QE(ZO(ZQQG *_2*525. 2,§09. ;ﬁ.
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33. TYCO INTL LTD NEW COM 12/05/2005 | 0972072006 887. 939. -52.
35. US BANCORP DEL COM NEW 05/23/2006 | 09/20/2006 1,164. 1,087. 77.
S. UNITED PARCEL SVC INC CL B 05/23/2006 { 09/20/2006 366. 406. -40.
3. UNITED PARCEL SVC INC CL B 04/05/2006 | 09/20/2006 220. 243. C =23,
7. UNITEDHEALTH GROUP INC COM 12/09/2005 1 09/20/2006 362, 446. -84,
3. VERIZON COMMUNICATIONS INC COM 04/05/2006 t 0972072006 289, 274 . 15,
23. VERIZON COMMUNICATIONS INC COM 03/03/7/2006 [ 09/20/2006 831. 776 55.
34. VODAFONE GROUP PLC SPONSORED ADR 12/05/2005 | 09/20/2006 2,033. 2,324. -291.
15. WACHOVIA CORP 2ND NEW COM 0370372006 | 09/20/2006 2,506. 2,493, 13.
5. WAL-MART STORES INC COM 12/09/2005 | 09/20/2006 292. 289. 3.
. WATERS CORP COM 05/23/2006 | 09/20/2006 89. 85. 4.
. WELLPOINT INC COM 08/08/2006 | 09/20/2006 700. 677. 23.
1. WELLS FARGO & CO NEW COM 12/09/2005 | 09/20/2006 145. 126. 19.
y. WYNDHAM WORLDWIDE CORP COM 12/09/2005 | 09/20/2006 169. 244 . -75.
4. YUM BRANDS INC COM 05/23/2006 { 09/20/2006 1,271. 1,273. -2,
.. _YUM BRANDS INC COM 12/09/2005 | 09/20/2006 53. 48. 5.
'!03. FRONTIER OIL CQORP COM 03/13/2006 | 09/21/2006 5,.311. 5,225. 86.
'50. AMERICAN INTL GROUP INC COM 12/05/2005 | 09/26/2006 16,597, 16,538. 59.
6. HALLIBURTON CO COM 04/10/2006 | 09/26/2006 460. 631. -171.
65. HALLIBURTON CO COM 01/25/2006 | 09/26/2006 4,739. 6,243 . ~1,504.
375 HANESBRANDS INC COM 07/07/2006 | 09/26/2006 8. 7. 1.
9. HALLIBURTON CO COM 01/25/2006 | 09/28/2006 834. 1,097. -263.
84 . HALLIBURTON CO COM 01/23/2006 1 09/28/2006 5,294. 6,878. -1,584.
10. HALLIBURTON CO COM 06/22/2006 | 09/28/2006 3,165, 3,948. -783.
02. HALLIBURTON CO COM 12/06/2005 ( 09/28/2006 11,567. 13,105. -1,538.
43 . WALGREEN CO COM 12/06/2005 | 09/28/2006 6,415. 6,628. -213.
40. WALGREEN CO COM 12/06/2005 ) 09/29/2006 6,255. 6,489. -234.
0. WALGREEN CO COM 09/26/2006 | 09/29/2006 447. 453. ~6.
1. WALGREEN CO COM 06/22/2006 | 09/29/2006 1,385. 1,345. 40.
43. RESOQURCES CONNECTION INC COM 12/02/2005 1 10/03/2006 6,654. 7,120. -466.
9.25 CRAY INC NEW COM 04/25/2006 { 10/04/2006 B867. 558. 309.
43.75 CRAY INC NEW COM 12/23/2005 {10/04/2006 5,948. 3,023. 2,925,
5. ABBOTT LABS COM 08/28/2006 | 10/06/2006 3,469. 3,692, -223.
18. ABBOTT LABS COM 08/23/2006 | 10/06/2006 5,458. 5,779. -321.
6, CATERPILLAR INC COM 09/26/2006 1 10/06/2006 1,075, 1,058, 17,
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63. CATERPILLAR INC COM 12/06/2005 { 10/06/2006 4,232, 3,719. 513.
140. FEDERAL NATL MTG ASSN COM 12/05/2005 ] 10/06/2006 8,045, 6,680. 1,365.
292. PACCAR INC COM 12/05/2005 | 10/06/2006 17,127, 14,055, 3,072.
235. QUEST DIAGNOSTICS INC COM 12/05/2005 1 10/06/2006 12,119, 11,790. 329.
245. UST INC COM 12/05/2005 | 10/06/2006 13,476. 9,237. 4,239,
35. ABROTT LABS COM 08/23/2006 | 10/09/2006 1,639, 1,714. =75,
1580. BORDERS GROUP INC 12/05/2005 ] 10/09/2006 32,249, 32,417, -168.
140. CITIGROUP INC COM 12/05/2005 } 10/09/2006 7,.134. 6,849. 285.
75. FEDERAL HOME LN MTG CORP_COM 03/22/2006 | 10/09/2006 5,070. 4,790. 280.
25. FEDERAL HOME LN MTG CORP COM 12/05/72005 { 10/09/2006 1,690, 1,581. 109.
50. LABORATORY CORP AMER HLDGS COM NEW 12/05/2005 1 10/09/2006 3,956, 3,082. 874 .
180. PFIZER INC COM 12/05/2005 | 10/09/2006 5,238. 4,053, 1,185,
1. AT&T INC_ COM 04/05/2006 | 10/10/2006 33. 27. 6.
L1. AT&T INC COM 05/23/2006 | 10/10/2006 358. 279. 79.
314. AT&T INC COM 12/09/2005 ) 10/10/2006 10,208. 7,819. 2,389.
L16. ALTRIA GRQUP INC COM 12/09/2005 ) 10/10/2006 9,065. 8,376. 689.
JB1. AMERICAN EXPRESS CO COM 04/06/2006 } 10/10/2006 16,092. 14,710. 1,382.
7. AMERICAN EXPRESS CO COM 05/23/2006 | 10/10/2006 401 . 366. 35.
166. AMGEN INC COM 12/09/2005 1 10/10/2006 34,096. 36,534. -2,438.
'46. BELLSOUTH CORP 03/03/2006 | 10/10/2006 10,565. 7,820. 2,745.
.317. BOSTON SCIENTIFIC CORP_COM 08/08/2006 | 10/10/2006 19,820. 20,743, -923.
14. BURLINGTON NORTHN SANTA FE CP COM 03/03/2006 |1 10/10/2006 8,764. 9,158. -394.
1. BURLINGTON NORTHN SANTA FE CP COM 05/23/2006 {1 10/10/2006 384. 380. 4,
03 . BURLINGTON NORTHN SANTA FE CP COM 07/07/2006 | 10/10/2006 7,918. 7,761. 157,
‘15. CENTERPOQINT ENERGY INC COM 09/08/2006 [ 10/10/2006 13,249. 12,856. 393.
46. CENTERPOINT ENERGY INC COM 03/03/2006 | 10/10/2006 2,114. 1,889. _225.
9. CENTEX CORP COM 09/08/2006 | 10/20/2006 4,353. 3,875, 478.
7. CENTEX CORP COM 06/08/2006 | 10/10/2006 2,590. 2,094. 496.
150. CISCO SYS INC COM 12/09/2005 | 10/10/2006 27,933. 20,148. 7,785.
53. CLOROX CO DEL COM 06/08/2006 | 10/10/2006 10,004. 9,302. 702.
. CLOROX CO DEL COM 04/05/2006 |1 10/10/2006 131. 122. 9.
. CLOROX CO DEL_ COM 05/23/2006 | 10/10/2006 392. 363. 29.
44. CLOROX CO DEL COM 12/09/2005 1 10/10/2006 15,954. 13,280. 2,674.
7. _DARDEN RESTAURANTS INC COM 04/06/2006 1 10/7/10/2006 736. 685. 51.
513. DELL INC COM 1ggg24290§ 1.10/10/2006 33,134 45,414 -LZIQQQ,
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530. GENERAL MLS INC COM 0S/08/2006 | 10/10/2006 29,467, 28,344. 1,123,
223 . GENERAL MLS INC COM 08/08/2006 | 10/10/29006 12,398. 11,713, 685.
11. GOLDMAN SACHS GROUP INC COM 05/08/2006 | 10/10/2006 1,959. 1,794. 165.
2. GOLDMAN SACHS GROUP INC COM 04/05/2006 { 10/10/2006 356. 322. 34.
26. GOLDMAN SACHS GROUP INC COM 07/07/2006 { 10/10/2006 4,630, 3,890. 740.
356. HARLEY DAVIDSON INC COM 12/09/2005 ]| 10/10/2006 22,527. 18,236 4,291,
4. HARLEY DAVIDSON INC COM 04/05/2006 | 10/10/2006 253. 204. 49.
5. HARLEY DAVIDSON INC COM 05/23/2006 | 10/10/2006 316. 252. 64.
2. ILLINOIS TQOOL WKS INC COM 05/23/2006 1 10/10/2006 97. 99. -2.
8. ILLINOIS TOOL WKS INC COM 01/20/2006 {1 10/10/2006 387. 354. 33.
266. ILLINOIS TOOL WKS INC COM 12/09/2005 { 10/10/2006 12,869. 11,695, 1,174,
172. INTEL CORP COM 03/03/2006 { 10/10/2006 3,577. 3,474. 103.
32. INTEL CORP COM 04/05/2006 { 10/10/2006 666. 620. 46.
125. INTEL CORP COM 05/23/2006 | 10/10/2006 2,600. 2,253. 347.
149. LOWES COS INC_COM 08/08/2006 { 10/10/2006 13,555, 12,774. 781.
371. MYLAN LABS INC COM 07/07/2006 | 10/10/2006 18,169. 17,133, 1,036,
34. PRUDENTIAL FINL INC COM 12/09/2005{ 10/10/2006 6,438, 6,391. 47 .
323. PRUDENTIAL FINL INC COM 12/29/2005 [ 10/10/2006 24,756, 23,961. 795.
24 . PRUDENTIAL FINL INC COM 01/20/2006 ] 10/10/2006 1,839. 1,769. 70.
341 . PULTE HOMES INC COM 12/09/2005(10/10/2006 18,458. 21,992, ~3,534.
}. PULTE HOMES INC COM 01/20/2006 1 10/10/2006 273. 325. -52.
3. PULTE HOMES INC COM 04/05/2006 | 10/10/2006 273. 318. -45.
158. ROBERT HALF INTL INC COM 08/08/2006 { 10/10/2006 29,290. 27,819, 1,371
112. SARA LEE CORP COM 07/07/2006 1 10/10/2006 14,838. 12,504. 2,334.
'8 . SCHLUMBERGER LTD COM 06/08/2006 { 10/10/2006 5,798, 5,707. 91.
‘4. SCHLUMBERGER LTD COM 12/09/2005 ) 10/10/2006 1,420. 1,196. 224.
'71. SUNQCO INC COM 12/29/2005110/10/2006 16,696, 21,5009, -4,813.
.. SUNOCO INC COM 04/05/2006 { 10/10/2006 123. 158. -35.
‘98. TIME WARNER INC NEW COM 12/09/7/2005 1 10/10/2006 18,772. 17,615. 1,157.
. TIME WARNER INC NEW COM 01/20/2006 | 10/10/2006 113. 105. 8.
1. TIME WARNER INC NEW COM 05/23/2006 { 10/10/2006 395. 366. 29,
9. TIME WARNER INC NEW COM 07/07/2006 | 10/10/2006 1,298, 1,163. 135.
. ABBOTT LABS COM 08/23/2006 1 10/11/72006 93. 98. -5,
9. ABBOTT LABS COM 08/22/2006 | 10/11/2006 4,143. 4,355, -212.
8§, ABBOTT LABS COM Q8722/2006 10/12/2006 3. 164, 3.328, -164.
Jtails
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86. ABBOTT LABS COM 08/31/2006 | 10/12/2006 4,002. 4,191. -189.
14. ABBOTT LABS COM 09/26/2006 | 10/12/20086 651. 669. -18.
13. ABBOTT LABS COM 09/26/2006 | 10/13/2006 606. 621. -15.
245000. UNITED STATES TREAS NTS DTD
10/15/96 6.500% DUE 10/15/06 12/07/2005 1 10/15/2006 245,000. 249,364. -4,364.
82 . PROGRESSIVE CORP OHIO COM 12/06/2005 { 10/17/2006 2,006. 2,508. -502.
493. CATERPILLAR INC COM 12/06/2005 | 10/20/2006 29,301. 29,106. 195.
60. PEABODY ENERGY CORP COM 06/22/2006 | 10/24/2006 2,547. 2,998. -451.
154. PEABODY ENERGY CORP COM 02/01/2006 | 10/24/2006 6,538. 7,684. -1,146.
92. ITT EDUCATIONAL SERVICES INC COM 12/02/2005 | 10/25/2006 6,437. 5,664. 7173.
112. PEABODY ENERGY CORP COM 02/01/2006 | 10/25/2006 4,856. 5,588. -732.
93 . PEABODY ENERGY CORP COM 07/26/2006 | 10/25/2006 4,033. 4,324. -291.
168. PROGRESSIVE CORP OHIO COM 12/06/2005 | 10/25/2006 4,037. 5,138. -1,101.
145. DIODES INC COM 05/10/2006 | 10/26/2006 6,373. 5,522. 851.
58. STATION CASINOS INC COM 09/26/2006 | 10/26/2006 3,449. 3,341. 108.
169. LUXOTTICA GROUP S P A SPONSORED 12/05/2005 ] 10/27/2006 5,094. 4,299. 795.
550. BRISTOL MYERS SQUIBB CO COM 12/05/2005 |1 11/06/2006 13,590. 11,985. 1,605.
119. COGNIZANT TECHNOLOGY SOLUTIONS CL 12/02/2005 1 11/06/2006 8,925. 5,863. 3,.062.
309. HOLLY CORP COM PAR $0.01 12/02/2005 1 11/06/2006 15,408. 9,741. 5,667.
360. LABORATORY CORP AMER HLDGS COM 12/05/2005 [ 11/06/2006 24,285. 18,493. 5,792.
39. STATION CASINOS INC COM 09/26/2006 | 11/06/2006 5,291. 5,126. 165.
L61. GENWORTH FINL INC CL A COM 10/25/2006 1 11/07/2006 5,104. 5,769. -665.
78. GENWORTH FINL INC CL A COM 10/17/2006 | 11/07/2006 2,473. 2,791. -318.
L7 . GENWORTH FINL INC CL A COM 09/26/2006 | 11/07/2006 539. 597. ~-58.
L33. GENWORTH FINL INC CL A COM 08/02/2006 | 11/07/2006 4,216. 4,603. -387.
4. GENWORTH FINL_INC CL A COM 08/08/2006 | 11/07/2006 1,712, 1,851, -139.
37. GENWORTH FINL INC CL A COM 08/01/2006 | 11/07/2006 2,758. 2,975. -217.
1. GENWORTH FINL INC CL A COM 08/07/2006 | 11/07/2006 1,617. 1,738. -121.
120. USANA HEALTH SCIENCES INC CDT-SHS
COM 12/02/2005 ] 11/07/2006 9,663. 8,461. 1,202.
117. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 11,/08/2006 4,500. 4,754. -254.
y3 . MOTOROLA INC COM 09/26/2006 | 11/08/2006 1,354. 1,577. -223.
'44. MOTOROLA INC COM 12/06/2005 1 11/08/2006 15,996, 17,544. -1,548.
'17. MOTOROLA INC COM 12/23/2005 1 11/08/2006 4,665. 5.104. ~-439.
an ABBOTT I.ABS COM l2[Q2(2Q0§ 11[Q2(2Q06 64§1§. 5,§Q .
otals
1711 000
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ROBERT HAYWOOD MORRISON FDN

chedule D Detail of Short-term Capital Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Short-term
Descriplion Acquired Sold Price Basis Gain/Loss

168. APPLE INC COM 10/10/2006 | 11/09/2006 14,192. 12,370. 1,822.
10. APPLE INC COM 07/07/2006 | 11/09/2006 3,379. 2,208. 1,171.
73. ASHLAND INC NEW COM 08/08/2006 | 11/09/2006 4,711. 4,074. 637.
L. BIOMET INC COM 04/05/2006 | 11/09/2006 38. 38,
16. BIOMET INC COM 12/09/2005 | 11/09/2006 3,659. 3,592. 67.
L. BIOMET INC COM 01/20/2006 | 11/09/2006 38. 36. 2.
. BIOMET INC COM 0572372006 | 11/09/2006 114. 104. 10.
123. BOEING CO COM 09/08/2006 | 11/09/2006 27,745. 23,486. 4,259,
.47. CIT GRQUP INC NEW COM 04/06/2006 | 11/09/2006 7,822, 8,031. -209.
1. CIT GROUP INC NEW COM 05/23/2006 | 11/09/2006 426. 423. 3.
196. CIT GRQUP INC NEW COM 07/07/2006 |1 11/09/2006 26,392. 26,204. 188.
y. CIT GROUP INC NEW COM 01/20/2006 | 11/09/2006 266. 258, 8.
.28. CIT GROUP INC NEW COM 12/09/2005 | 11/09/2006 6,811, 6,518. 293.
116 . COLGATE PALMOLIVE CO COM 08/08/2006 | 11/09/2006 33,308. 30,351, 2,958.
i06. COMPUTER SCIENCES CORP 08/08/2006 | 11/09/2006 15,593, 14,587. 1,006.
i33. COMPUTER SCIENCES CORP 09/08/2006 { 11/09/2006 16,969. 15,801. 1,168.
'66. DOVER CORP COM 10/10/2006 | 11/09/2006 13,083. 12,927, 156.
168 . DOVER CORP COM 08/08/2006 | 11/09/2006 13,182. 12,623. 559.
B0. EMERSON ELEC CO COM 10/10/2006 | 11/08/2006 15,700. 15,167. 533.
13. EMERSON ELEC CO COM 12/29/2005 | 11/08/2006 27,300. 23,682. 3,618.
66. FISERV INC COM 12/09/2005 | 11/09/2006 13,754. 11,520. 2,234.
. FISERV INC COM 04/05/2006 | 11/09/2006 52. 42 . 10.
23 . HESS CORP COM 06/08/2006 { 11/09/2006 5,624. 5,449, 175,
03. HESS CORP COM 10/10/2006 | 11./09/2006 32,142 27,431. 4,711.
0. MCKESSON CORP_COM 06/08/2006 | 11/09/2006 4,528. 4,166, 362,
79. PENNEY J C CO INC COM 09/08/2006 [ 11/09/2006 14,484. 11,413. 3,071.
56. PENNEY J C CO INC COM 04/06/2006 | 11/09/2006 12,623, 9,426. 3,197.

PENNEY J C CO INC COM 04/05/2006 { 11/09/2006 81. 60. 21.
. PENNEY J C CO INC COM 01/20/2006 | 11/09/2006 243. 168. 75.
78. PENNEY J C CO INC COM 12/09/2005 | 11/09/2006 14,403. 9,689. 4,714.
17. OWEST COMMUNICATIONS INTL INC COM 10/10/2006 { 11/09/2006 7,010. 6,838. 172.
4. TEXAS INSTRS INC COM 04/25/2006 1 11/09/2006 961. 1,206. -245.
5. TEXAS INSTRS INC COM 04/28/2006 | 11/09/2006 2,687, 3,326, -639.
87. TEXAS INSTRS INC COM 04/19/2006 | 11/09/2006 5,288. 6,466, -1,178.
70, TEXAS INSTRS INC COM O942§(299§ ll[Q2(2Q96 4,807 §,7 3. -90
inals
111000
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ROBERT HAYWOOD MORRISON FDN
shedule D Detail of Short-term Capital Gains and Losses

01-0561383

Date Date Gross Sales Cost or Other Short-term
Description Acquired Sold Price Basis Gain/Loss
8. TEXAS INSTRS INC COM 09/26/2006 | 11/09/2006 1,075, 1,260. -185.
'30. TEXAS INSTRS INC COM 04/11/2006 1 11/09/2006 6,504. 7.587. -1,083.
‘14 . TEXAS INSTRS INC COM 04/10/2006 [ 11/09/2006 6,052. 7,011. -959.
19, UNITEDHEALTH GROUP INC COM 12/09/2005 { 11/09/2006 24,089. 33,091. -9,002.
4. UNITEDHEALTH GROUP INC COM 01/20/2006 [ 11/09/2006 650. 849. -199.
. UNITEDHEALTH GROQUP INC COM 04/05/2006 | 11/09/2006 139. 166. -27.
4. UNITEDHEALTH GROUP INC COM 05/23/2006 | 11/09/2006 650. 603, 47.
09. WATERS CORP_COM 12/09/2005 | 11/09/2006 5,600. 4,253. 1,347.
1. WATERS CORP COM 01/20/2006 | 11/09/2006 565. 422, 143,
2. ITT EDUCATIQONAL SERVICES INC COM 12/02/2005 | 11/10/2006 5,540. 5,049. 491.
93. COUNTRYWIDE FIN CORP COM 06/08/2006 | 11/13/2006 19,700. 18,108. 1,592.
62 . FREEPORT-MCMORAN COPPER & GOLD
INC COM 03/03/2006 | 11/13/2006 9,271. 8,770. 501.
2. GOLDMAN SACHS GROUP INC COM 07/07/2006 | 11/13/2006 2,256, 1,795. 461.
47 . HONEYWELL INTL INC COM 05/08/2006 1 11/13/2006 19,234. 17,134, 2,100.
79 . LABORATORY CORP AMER HLDGS COM 10/10/2006 | 11/13/2006 12,172, 11,685. 487.
B9 . MERRILL LYNCH & CO INC COM 05/08/2006 | 11/13/2006 25,894. 22,103, 3,791.
1. MERRILL LYNCH & CO INC COM 05/23/2006 1 11/13/2006 1,882. 1,496. 386.
4. MICROSOFT CORP COM 01/30/2006 | 11/13/2006 1,293. 1,231, 62.
25. NUCOR CORP COM 04/06/2006 | 11/13/2006 19,189, 18,086. 1,103.
50. NUCOR CORP COM 07/07/2006 { 11/13/2006 26,569 24,552. 2,017,
9. TEXAS INSTRS INC COM 04/10/2006 | 11/13/2006 550. 622. -72.
1. GENWORTH FINL INC CL A COM 08/07/2006 | 11/17/2006 366. 375. -9.
0. MOTOROLA INC COM 12/23/2005 [ 11/17/2006 448. 470. -22.
54 . COGNIZANT TECHNOLOGY SOLUTIONS CL 12/02/2005 | 11/20/2006 12,312, 7,587. 4,725.
20. HCA-HEALTHCARE CO 12/05/2005 1 11/20/2006 21,420. 21,848. -428.
2. ARCHER DANIELS MIDLAND CO COM 05/09/2006 | 11/22/2006 1,088. 1,439. -351.
36. ARCHER DANIELS MIDLAND CO COM 05/10/2006 1 11/22/2006 4,624. 6,107, ~1,483.
39. COCA COLA AMATIL LTD SPONSORED 12/05/2005 | 11/24/2006 8,184. B,425. -241.
4. ARCHER DANIELS MIDLAND CQO COM 05/10/2006 | 11/27/2006 1,789. 2,425, ~-636.
8. ARCHER DANIELS MIDLAND CO COM 06/22/2006 | 11/27/2006 2,253. 2,643. ~-390.
5. ARCHER DANIELS MIDLAND CO COM 09/26/2006 1 11/27/2006 497, S578. -81.
17. ARCHER DANIELS MIDLAND CO COM 03/06/2006 | 11/27/2006 3,877, 3,760, 117,
8. KAO CORP SPONSORED ADR REPSTG 10
SHS COM 05/200 1172972006 2 82, 19,364, 1,618,
Hals
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ROBERT HAYWOOD MORRISON FDN 01-0561393
shedule D Detail of Short-term Capital Gains and Losses
Date Date Gross Sales Cost or Other Short-term

Descniption Acquired Sold Prnce Basis Gain/Loss
ITAL CAPITAL GAINS (LOSSES) HELD FOR INVHESTMENT PURPOSES 8,365,974.008,164,419.00f 201,555.00
tals 8,365,974.008,164,419.000 201,555.00
11000
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ROBERT HAYWOOD MORRISON FDN

Schedule D Detail of Long-term Capita! Gains and Losses

01-0561393

Date Date Gross Sales Cost or Other Long-term
Dascription Acquired Sold Price Basis _Gain/Loss
APITAL GAINS (IL.OSSES) HELD FOR INVESTMENT PURPOSES
1420. BANK AMER CORP_COM 01/01,/1951 | 12/05/2005 65,899. 58,507. 7,392,
79. J P MORGAN CHASE & CO COM 01,/01,1951 | 12/09/2005 3,101. 2,728, 373.
10000. NAVISTAR INTL CORP NEW 01/01/1951 | 12/09/2005 291,658. 300,748, -9,090.
1420. BANK AMER CORP COM 01/01/1951 [ 01/10/2006 65,517, 58,507, 7,010.
360. CAPITAL ONE FINL CORP COM 01/01/19%4 | 01/12/2006 31,737, 1,472, 30,265,
1005. CAPITAL ONE FINL CORP COM 01/01/1951 | 05/16/2006 86,268, 70,324, 15,944.
1. 1.2 ACRES LINVILLE SHORES, AVERY
COUNTY NC i 03/29/2005 | 06/26/2006 75,000. 31,316. 43,684,
1. LOT 12, RICH MOUNTAIN ESTATES, .
BOONE NC 03/29/2005 | 08/04/2006 42,000. 32,270. 9,730.
JTAL CAPITAL GAINS (LOSSES) HELD FOR INVESTMENT PURPOSES 661,180.00 555,872.00, 105,308.00
otals §61.180.00 555.872.00 105 30800
170 1 000
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ROBERT HAYWOOD MORRISON .uN 01-0561393

FEDERAL CAPITAL GAIN DIVIDENDS

15% RATE CAPITAL GAIN DIVIDENDS

PLUM CREEK TIMBER CO INC COM 192.
TOTAL 15% RATE CAPITAL GAIN DIVIDENDS 192.
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS 192.

STATEMENT 39
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SE7000 1000

RENT AND ROYALTY INCOME

Taxpayer's Name

ROBERT HAYWOOD MORRISON FDN

Identitying Number
01-0561393

DESCRIPTION OF PROPERTY
GOOD OFFICES PRQPERTY

J Yes ]_1 No Did you actively participate in the operation of the activity during the tax year?

RENTAL INCOME

................. 381,865,

OTHER INCOME
HUNTING&FARM

600.

TOTAL GROSS INCOME . . . . . . .. ..

382,465

OTHER EXPENSES:
ADVERTISING

10,565.

AUTQ AND TRAVEL

2,500.

CLEANTNG

52,083.

INSURANCE

25,207.]

LEGAL, AND OTHER PROFESSIONAL FEES 1,058.

SUPPLIES

14,516.

TAXES

55,824.

UTILITIES

81,970.

OTHER EXPENSES

244,502,

__-.1

DEPRECIATION (SHOWN BELOW)
LESS: Beneficiary's Portion
AMORTIZATION

mPLETION ----------------

10,827.

..................

499,052,

-116,587.

RentorRoyaty . = . . . .,

Deductible Rental Loss (it Applicable) . . .

..............................

..........................................

-116,587.

SCHEDULE FOR DEPRECIATION CLAIMED

(b) Cost or {c)Date | arms | Bus (f) Basss for in )
{a) Description of property unadjustad basis acquirad dos. %' depreciation Methad

(L] te) (g) Depreciation

prior years

{(;) Deprecration
for this year

SEE_STATEMENT

15A Totals « « .« .0 oo .

-

10 07



SUPPLEMENT TO RENT AND ROYALTY SCHEDULE

OTHER INCOME

HUNTING&FARM

OTHER DEDUCTIONS

POSTAGE & DELIVERY
MISCELLANEOUS

BANK SERVICE CHARGES
OFFICE EXPENSE

STAFF EXPENSES

OTHER EXPENSES

XN&?IR 2 AN

- —— ——



SE7000 1.000

Taxpayer's Name

ROBERT HAYWOQOD MORRISON FDN

RENT AND ROYALTY INCOME

{dentitying Number
01-0561393

DESCRIPTION OF PROPERTY
KEY MAN BUILDING

[Yes

I No Loid you actively participate in the operation of the activity dunng the tax ysar?

RENTAL INCQME

OTHER INCOME

355,968.

TOTALGROSSINCOME - ¢ « o ¢« o bt v vt s v e v e o o o o s o o n o v o 8 o o s o s o o o v v s o s o o o v o oo oaa

355,968.

OTHER EXPENSES:
AUTQO AND TRAVEL

CLEANING

INSURANCE

REPAIRS

SUPPLIES

UTILITIES

4,576.

OTHER EXPENSES

93,459.

DEPRECIATION (SHOWN BELOW)
LESS: Beneficlary's Portion
AMORTIZATION

DEPLETION

.......................................................

93,125,

299,116.

56,852.

Less Amount to
Rent or Royalty
Depreciation

Other Expenses

56,852,

Deductible Rental Loss (if Applicablg) . . . . . . . . . . o L i e e e e e e e e e e e e e e e e

SCHEDULE FOR DEPRECIATION CLAIMED

() Cost or

(a) Descnption of proparty unadjusted basis

(c) Date
acquired

(@)
ACRS

{f) Baas for
deprecation

(g) Depreciation () Lile
n. ) or

prior years Msthod rate

(i) Oeprecianon
tor this yaar

SEE STATEMENT

s Totals . - . .. ... ..

a2 11c



SUPPLEMENT TO RENT AND ROYALTY SCHEDULE

s o e o = e R e e T et e e e T e A S e A v T
P Y T -

OTHER DEDUCTIONS

POSTAGE & DELIVERY 18,034.
M&C DISTRIBUTION 50,000.
MISCELLANEOUS EXP 25,425.

93,459

<DS76 2 000 YT /A * AN Fm AR A~ A e




ROBERT HAYWOOD MORRISON . JN 01-0561383

RENT AND ROYALTY SUMMARY

ALLOWABLE

TOTAL DEPLETION/ OTHER NET
PROPERTY INCOME DEPRECIATION EXPENSES INCOME
GOOD OFFICES PROPERT 382,465. 10,827. 488,225. -116,587.
KEY MAN BUILDING 355,968. 93,125. 205,991. 56,852.
TOTALS 738,433. 103,952. 694,216. -59,735.

STATEMENT 1
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ROBERT HAYWOOD MORRISON FDN 2005

01-0961393
Description of Property
GOOD OFFICES PROPERTY
DEPRECIATION
plg:‘:}gin Unad%fted Bus rlezzcetfgr'\ Basis Basis for Agc?l;:‘\:'ar{gd AGCE)?I?\'J?%OU Me- ACRS gﬂ% Currlag,téyaar Current-year
Asset description service or basis % n basis__ | Reduction | depreciation | depreciation | depreciation | thaq(Conv | Lffe | class) class]| expense depreciation
GOOD OFFICES BLDG 03/19/2005] 422,274 .1100.000 422,274, 7,681 18,5084SL | MM 39 10,827

Less Retred Assels

Subtotals . . . . . . .. ......... 422,274, 422,204 7,681, 18,508 1 1 10, 827
Listed Property )
Lass Retred Assels . « . . .« .« . o . .
Subtotals . , . . . ... .. ... ...
TOTALS . . o . i v v e e v o on e 422,214, 422,214, 7,681, 18,508 10,827
AMORTIZATION
Date Cost Ending
placed in or Accumulatedf Accumulated Current-year

Assel dascription service basis amortization | amortization jCode| Life amortization

‘OTALS . , . .., .., s

Ssets Retred
A
9024 1000
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2005

ROBERT HAYWOOD MORRISON FDN 01-0561393
Description of Property
KEY MAN BUILDING
DEPRECIATION
pl?c%lg n Una(%:?ted Bus &35?& Basis Basis tor Asc%grg‘\?lggd Acc%nrt?:ﬁgted Me- ACRS g’é Curr'egtéyear Current-year
Asset description senice or basis % in basss | Reduction | depreciation | depreciation { depreciation | thod|Conv | Life | class|class] expense depreciation
KEY MAN BUILDING 03/18/2005) 770, 961.{100.000 770,961, 14,024, 33,791J8L | MM B9.000 19 19,767
DRESDEN APARTMENTS 03/19/2005{  513,272.1100.000 513,272, 9,336. 22,4964SL | MM P9.00D 39 13,160
AVALON APARTMENTS 3/19/2005)  165,276.100.000 165,276, 3,006. 7,2441SL | MM 89.000 34 4,238,
WESTERN MANOR APTS 03/19/2005{  760,799./100.000 760,799. 13,839, 33 346/8L MY §9.000 19 19,507
PINECREST APTS 03/18/2005] 1,382, 713.1100.000 1,382, M3, 25,152, 60,605/SL | MM B9.000 3 35,453
2616 DANTREY PL 03/19/2005;  38,996.1100.000 38,996. 108. 1,7094SL | M p9.000 39 1,000.
Less: RetiredAssets . . . . . . . .. . ..
Subwotals,, . . . . ............ 3,632,017, 3,632,017, 66,066, 159,191 [ | 93,1254
Listed Property
Less: RetredAgsets . . . . . ... ....
Subtotals , . ., ., .. ... .. ....,.
TOTALS. . . . . . e\ s o s 3,632,017, 3,632,017 66, 066. 159,181 93,125,
AMORTIZATION
Date Cost Ending
placed in or Accumutated] Accumulated Current-year
Asset descripton sanvice basis amortization | amortization {Code| Life amortization
[OTALS, . ., . ., ., . o, "
Assats Retired
9024 1 000
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ROBERT HAYWOOD MORRISON FDN

01-0561393
Balance Sheet
11/30/2006
Cusip Asset Units Basis Market Value
00206R102 AT&T INC 647.000 16,108 86 21,939.77
00686U104 ADESA INC 415000 8,607 43 10,964 30
00817Y108 AETNA INC 2165 000 81,409.62 89,436 15
008252108 AFFILIATED MANAGERS GROUP 270 000 28,092 14 27,569.70
009126202 AIR LIQUIDE 1461 000 48,883 73 66,193.53
00949P108 .AIRTRAN HLDGS iNC 740.000 11,397.70 9,198.20
‘ 018804104 ALLIANT TECHSYSTEMS INC 130.000 9,964.50 10,050 30
020002101 ALLSTATE CORP 1649 000 97,201 70 104,678.52
020039103 ALLTEL CORP 168.000 9,523 92 9,532.32
022095103 ALTRIA GROUP INC 2468 000 179,367 23 207,830.28
023139108 AMBAC FINL GROUP INC 14.000 1,074 28 1,198.96
02364W105 AMERICAMOVILSADECV 673 000 22,527 .11 29,928.31
026874107 AMERICAN INTL GROUP INC 1404.000 92,831 76 98,729.28
03073E105 AMERISOURCEBERGEN CORP 318 000 12,852 96 14,624 82
031162100 AMGEN INC 1623.000 118,557.47 115,297 92
032095101 AMPHENOL CORP NEW 620 000 26,591 61 42,240 60
032346108 AMYLIN PHARMACEUTICALS INC 413 000 16,406 60 16,520 00
032511107 ANADARKO PETE CORP 700.000 32,383 75 34,552 00
032657207 ANALOGIC CORP 235.000 12,026 62 12,431 50
035058106 ANGLO IRISH BK CORP PLC 310600 48,896 16 59,131.88
03662Q105 ANSYS INC 711 000 32,750 84 33,395 67
037411105 APACHE CORP 560.000 37,013.00 39.160 80
037604105 APOLLO GRQUP INC 206 000 7,086.40 7,990 74
039483102 ARCHER DANIELS MIDLAND CO 278 000 10,961.54 9,757 80
04033A100 ARIAD PHARMACEUTICALS INC 1520 000 9,090.00 8,162 40
052036100 AURORA OIL & GAS CORP 2160.000 10,080 80 7,387 20
052769106 AUTODESK INC 648.000 27,792 18 26,684 64
054536107 AXA SA 1785.000 55,933 69 67,865 70
054597101 AXESSTEL INC 1830 000 2,399.20 4,025 70
054937107 BB&T CORP 518.000 20,588 49 22,279 18
055622104 BPPLC 614 000 42,169 52 41,801 12
05964H105 BANCO SANTANDER CENT HISPANO S 4112.000 62,016 80 75,167 36
064149107 BANK NOVA SCOTIA HALIFAX 1159.000 45,705 83 52,711 32
067383109 BARD C R INC 370 000 26,391.55 30,447 30



ROBERT HAYWOOD MORRISON FDN
010561393
Balance Sheet

Cusip Asset Units Baslis Market Value
068306109 BARR PHARMACEUTICALS INC 1120.000 58,073 82 57,209 60
Q71707103 BAUSCH & LOMB INC 195 000 9,602 99 9,441 90
079860102 BELLSOUTH CORP 934 000 26,675.66 41647 06
086516101 BEST BUY INC 225.000 10,484 90 12,368.25
097023105 BOEING CO 383.000 33,136.13 33,906 99
110448107 BRITISH AMERN TOB PLC 240.000 10,780.80 13,716 00
12189T104 BURLINGTON NORTHN SANTA FE CP 710.000 52,615 03 53,363.60
124857202 CBS CORP 558.000 13,392 00 16,600 50
127209302 CADBURY SCHWEPPES PLC 878 000 34,549 30 36,445.78
138006309 CANON INC 1089 000 42,363.77 57,314 07
14149Y108 CARDINAL HEALTH INC 174.000 11,680.64 11,243 88
141705103 CAREMARK RX INC 390 000 18,471.62 18,447 00
143658300 CARNIVAL CORP 8.000 436 89 39192
148867104 CATALINA MARKETING CORP 405 000 10,593 88 9,910 35
151290889 ADRCEMEXSADECV 648.000 18,163 07 21,08592
151897107 CENTERPOINT ENERGY INC 581 000 7,486 10 9,499 35
152312104 CENTEX CORP 1620 000 72,164 €8 89,650 80
156700106 CENTURYTEL INC 167 000 6,531 37 7.105.85
161048103 CHARLOTTE RUSSE HLDG INC 605.000 12,213 90 18,246.80
163893100 CHEMTURA CORP 610 000 7,736 80 5,904 80
166764100 CHEVRON CORP 1633 000 96,288 95 118,098 56
168615102 CHICOS FAS INC 1067 000 37.128 17 25,341 25
16941M109 CHINA MOBILE LTD 415.000 17,118 80 17.513 00
170032809 CHIQUITA BRANDS INTL INC 505.000 10,182.43 7,221 50
171232101 CHUBB CORP 290 000 14,357 90 15,010 40
171340102 CHURCH & DWIGHT INC 712.000 27,280 70 29,839.92
171798101 CIMAREX ENERGY CO 235000 9,818 95 8,838 35
17275R102 CISCO SYS INC 4078 000 79,553.75 109,738.98
172967101 CITIGROUP INC 2628 000 128,198.35 130,322.52
17461R106 CITIZENS FIRST BANCQORP INC 440 000 11,047 40 12,839 20
191216100 COCA CCLACO 1561 000 64,013 14 73,101 63
192446102 COGNIZANT TECHNOLOGY SOLUTIONS 143 000 7,045.30 11,663 08
20030N101 COMCAST CORP 1791.000 57,851 74 72,463 86
20825C104 CONOCOPHILLIPS 3426 000 213,813 05 230,569 80
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21036P108 CONSTELLATION BRANDS INC 995 000 24,626 35 27,840 10
210371100 CONSTELLATION ENERGY CORP 3277000 17.806.20 22,435 47
222372104 COUNTRYWIDE FIN CORP 1095 000 38,131.95 43,493.40
222862104 COVENTRY HEALTH CARE INC 796.000 45,186 44 38,311.48
226901106 CRITICARE SYS INC 2485 000 12,641.00 7.784 40
232820100 CYTEC INDS INC 490.000 22,773.29 26,131.70
232946103 CYTYC CORP 459.000 12,238.78 12,034.98
237194105 DARDEN RESTAURANTS INC 2238 000 83,958.09 89,855 70
23918K108 DAVITA INC 420000 24269 15 22,348 20
242370104 DEAN FOODS CO 746.000 27,565.50 31,943 72
24702R101 DELL INC 3008.000 82,088.55 81,937 92
247916208 DENBURY RES INC 525.000 12,379.50 15,408.75
25179M103 DEVON ENERGY CORP NEW 783.000 47,685 46 57,448 71
25243Q205 DIAGEO PLC 716.000 43,075.14 55,339 64
254543101 DIODES INC 455 000 16,497 88 18,832 45
256669102 OOLLAR GEN CORP 219 000 3,655 11 3.403.26
260543103 DOW CHEM CO 3000 13365 120 03
266605104 DURECT CORP 6575 000 34,712.90 30,771.00
26816Q101 DYNEGY INC NEW 2055.000 10,385 70 13,953.45
26873N108 EMS TECHNOLOGIES INC 505.000 9,083 95 10,310.08
26969P 108 EAGLE MATERIALS INC 601.000 36,237.94 25,843 00
278642103 EBAY INC 106.000 4,609 61 3,428 04
281020107 EDISON INTL 787 000 31,906.44 36,186 26
285661104 ELECTRONIC DATA SYS NEW 830 000 19,247 70 22,526 20
29078E105 EMBARQ CORP 30.000 1,388.92 1,543.50
292505104 ENCANA CORP 210 000 9,870.00 10,964.10
29265N108 ENERGEN CORP 609.000 25,735 52 27,624 24
294429105 EQUIFAX INC 1856 000 69,898.86 70,509 44
254821608 ERICSSON LM TEL CO 1240 000 41,355 02 48,198.80
297284200 ESSILOR INTL 1472.000 49,458 40 62,996 17
30161N101 EXELON CORP 329.000 19,743.35 19,980 17
30231G102 EXXON MOBIL CORP 2773.000 163,934 52 212,994 13
313400301 FEDERAL HOME LN MTG CORP 1321 000 83,425 96 88,718 36
3134A2UJS FEDERAL HOME LN MTG CORP 215000 000 216,206 50 216,277.10
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313586109 FEDERAL NATL MTG ASSN 1556 000 74,336.20 88,738 68
31359MDU4 FEDERAL NATL MTG ASSN 160000.000 164,800 00 162,600 00
31359MGH0Q FEDERAL NATL MTG ASSN 200000 000 205,446.00 202,562.00
31410H101 FEDERATED DEPT STORES INC DEL 895 000 33,069 11 37,670 55
314211103 FEDERATED INVS INC PA 650 000 25,886 90 22,894 20
31428X106 FEDEX CORP 519.000 51,747 90 59,908.17
337932107 FIRSTENERGY CORP 918 000 44,037.17 54,933 12
337946107 FIXED INCOME SHS 72725.000 845,690.50 868,336 50
337946206 FIXED INCOME SHS 75400 000 839,075.00 874,640 00
338494107 FLANDERS CORP 950.000 9,809.70 9,395 50
344419106 FOMENTO ECONOMICO MEXICANO SA 270.000 18,773.70 28,417.50
345838106 FOREST LABS INC 1355.000 58,276.38 65,988.50
35671D857 FREEPORT-MCMORAN COPPER & 410.000 20,184.13 25,776 70
35687M206 FREESCALE SEMICONDUCTOR INC 56.000 1,518 86 2,236 08
358029106 FRESENIUS MED CARE AG 1459.000 46,498 33 65,552 87
35914P105 FRONTIER OiL CORP 758 000 19,511 34 23,983 12
35958N107 FUJIFILM HLGDS CORP 1171.000 38,994.30 46,465 28
36229U102 GSI LUMONICS INC 575.000 6,556 50 . 5,290.00
364730101 GANNETT INC 143 000 8,595 73 8,511 36
368710406 GENENTECH INC 1118 000 106,822 64 91,396 50
369550108 GENERAL DYNAMICS CORP 689 000 40,526 30 51.564.76
369604103 GENERAL ELEC CO 2689.000 94,403.85 94,867 92
370442108 GENERAL MTRS CORP 231000 7,361.97 6,752 13
37229P507 GENITOPE CORP 910 000 7,332 94 3,257 80
372917104 GENZYME CORP 505.000 34,707.81 32,552.30
374393106 GEVITY HR INC 505 000 13,669.34 11,008 95
375558103 GILEAD SCIENCES INC 174.000 9,041 04 11,477 04
37733W105 GLAXOSMITHKLINE PLC 853 000 43,767.94 45,318 89
38141G104 GOLDMAN SACHS GROUP INC 1173.000 164,415 58 228.500.40
384109104 GRACO INC 480 000 17,942 40 20,049 60
399449107 GROUPE DANONE 1554 000 32,804.94 50,738 10
402040109 GUITAR CTR MGMT INC 594 000 24,823.86 26,088 48
404254101 HMS HLDGS CORP 805 Q00 6,266.28 11,149 25
404280406 HSBC HLDGS PLC 660 000 53.269.13 61,380 00
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416515104 HARTFORD FINL SVCS GROUP INC 175.000 14,921.74 15,008 00
423074103 HEINZH J CO 1323.000 55,700.81 58,807.35
423452101 HELMER(CH & PAYNE INC 1150.000 41,530 88 30,555.50
428236103 HEWLETT PACKARD CO 2342 000 70,377.47 92,415.32
435758305 HOLLY CORP 236.000 7,439 90 12,746.36
435902101 HOLLIS-EDEN PHARMACEUTICALS INC 980.000 4,803.30 5,360.60
437076102 HOME DEPOT INC 1596.000 63,875.61 60,600 12
438516106 HONEYWELL INTL INC 464.000 17,785 12 19,942.72
443251103 HOYA CORP 945.000 34,820 62 37,259.46
443792106 HUDSON HIGHLAND GROUP INC 873.000 13,043 57 15,583.05
449293109 ICO INC NEW COM 2260.000 9,378.98 13,944 20 .
44973Q103 I-MANY INC 9545.000 13,124 38 18,040.05
450688109 ITT EDUCATIONAL SERVICES INC 316 000 19,456 12 21,668.12
450911102 ITT INDS INC IND 400.000 21,684.00 21,580 00
451663108 IDEARC INC 109 750 2,574 35 3,022 51
453142101 IMPERIAL TOBACCO GROUP PLC 140.000 8,559 60 10,371 20
454072109 INDEVUS PHARMACEUTICALS INC 910.000 462225 6,861.40
456837103 ING GROEP NV 1718.000 57,788 71 73.513.22
45772G10S INPHONIC INC 1390.000 9,716.98 15.665 30
458140100 INTEL CORP 765.000 16,877 71 16,367 17
458200101 INTERNATIONAL BUSINESS MACHS 640.000 52,162 88 58,828.80
461202103 INTUIT 1835.000 56,269.67 57.839.20
46625H100 J P MORGAN CHASE & CO 2702.000 71,016 94 125,048 56
478160104 JOHNSON & JOHNSON 923.000 57,919 80 60,834.93
430074103 JONES APPAREL GROUP INC 1496.000 46,381.24 50,265.60
480838101 JOS A BANK CLOTHIERS INC 390 000 8,988.06 11,696 10
482686102 K-SWISS INC 355.000 12,543 64 11,789 55
485537302 KAO CORP 151.000 37,485.75 40,734.97
48666K109 KB HOME 664.000 46,287.42 34,322 16
487836108 KELLOGG CO 474 000 23,152 82 23,59572
493267108 KEYCORP NEW 530 000 17,622.50 19,133 00
494368103 KIMBERLY CLARK CORP 314.000 20,812 77 20,871.58
501044101 KROGER CO 458 000 8,477.95 9,828.68
501556203 KYOCERA CORP 434.000 30,427 74 38.977.54
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502117203 L OREAL CO 2354.000 34,368.40 47,491 95
502392103 LTX CORP 775 000 3,728.50 403775
50540R409 LABORATORY CORP AMER HLDGS 34.000 221952 2,407.20
505861401 LAFARGE S A 580 000 12,487.40 21,187.40
515098101 LANDSTAR SYS INC 700 000 29,443 40 31,528.00
517834107 LAS VEGAS SANDS CORP 662 000 38,596.78 60.612.72
518439104 LAUDER ESTEE COS INC 1199.000 47,032.98 49,506.71
524908100 LEHMAN BROS HLDGS INC 2524.000 174,560.09 185,943 08
526057104 LENNAR CORP 499 000 28,344.18 26,197 50
529771107 LEXMARK INTL NEW 492 000 26,908 16 33,938 16
539830109 LOCKHEED MARTIN CORP 570 000 40,541 23 51,556 §0
548661107 LOWES COS INC 2011 000 64,441.56 60,651 76
55068R202 LUXOTTICAGROUPSPA 1761.00C 44,791.92 53,463 96
552953101 MGM MIRAGE 884.000 33,634 22 47,532 68
553903105 MTI TECHNOLOGY CORP 2665 000 3,371.70 1,872 10
556269108 MADDEN STEVEN LTD 427.000 8,747 81 15,700 79
559424106 MAGNETEK INC 645 000 2,102 65 3.534 60
56501R106 MANULIFE FINL CORP 2051 000 63,111.70 67.929 12
565849106 MARATHON OIL CORP 1157 000 94,782.08 109,197.66
574599106 MASCO CORP 736 000 20,222.07 21,115 84
576674105 MATERIAL SCIENCES CORP 640.000 8,045 53 7.718.40
577767106 MAXWELL TECHNOLOGIES INC 405.000 6,112 00 5,734 80
583421102 MEASUREMENT SPECIALTIES INC 305 000 7.784 01 7.371 82
587200106 MENTOR GRAPHICS CORP 675 000 7,087 64 11,414 25
589331107 ‘MERCK & CO INC 1925 000 68.33195 85,681.75
590188108 MERRILL LYNCH & CO INC 680 000 46,056 58 59,452 40
59156R108 METLIFE INC 487 000 2427480 28,601.51
592688105 METTLER TOLEDO INTERNATIONAL 308 000 18,387.68 23,845.36
594918104 MICROSOFT CORP 6996 000 183,929 27 205,402 56
608507109 MOLDFLOW CORP 540 000 7,626 50 6,998 40
61166W101 MONSANTO CO NEW 855 000 39,257.98 41,099 85
617446448 MORGAN STANLEY 931 000 55,105.72 70,904.96
620076109 MOTOROLA INC 105 000 2,257.50 2,327 85
629248105 NMS COMMUNICATIONS CORP 3070 000 11,265.30 5,311.10
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629377508 NRG ENERGY INC 155.000 8,477.86 8,822 60
632525408 NATIONAL AUSTRALIA BK LTD 330.000 39,649.50 50,796.90
635405103 NATIONAL CITY CORP 519.000 17,925 95 18,735.90
637640103 NATIONAL SEMICONDUCTOR CORP 942.000 22,522 94 22,786 98
639108102 NAUTILUS INC 640.000 10,740 84 9,945.60
640919106 NEOPHARM INC 610.000 4,772 21 4,459 10
641069406 NESTLES A 603.000 45,526.50 53,22560
651718504 NEWPARK RES INC 1890.000 14,499 09 11,623 50
65334H102 NEXEN INC 784.000 37,983 12 42,8971 04
66987V109 NOVARTISAG 911.000 47,964 15 53,211 5
670002104 NOVAVAX INC 1200.000 6,443.20 6,000 00
670346105 NUCOR CORP 818 000 37,272.29 48,957.30
674599105 OCCIDENTAL PETE CORP DEL 502.000 2128188 2527068
681904108 OMNICARE INC 300.000 17,445.00 11,807.00
681919106 OMNICOM GROUP INC 907 000 83,096 45 92,659.12
682680103 ONEOK INC NEW 694.000 19,116 16 30,008 56
68389X105 ORACLE CORP 2718.000 33.947 82 51,777 90
69331C108 PG&E CORP 382 000 15,148 21 17,545 26
693419202 PMA CAP CORP 1515 000 13,849 20 13,438 05
693475105 PNC FINL SVCS GROUP INC 205 000 13,120 00 14,491 45
693506107 PPG INDS INC 219 000 12,823 74 14,081 70
69351T106 PPL CORP 560 000 16,449 22 20,356 00
695257105 PACTIV CORP 332.000 9,408 88 11,437 40
699157103 PARALLEL PETE CORP DEL 675 000 12,440.75 13,324 43
701094104 PARKER HANNIFIN CORP 15 000 1,005 15 1,252 20
705573103 PEGASYSTEMS INC 880 000 6.452.79 8,870 40
707569109 PENN NATL GAMING INC 850.000 27,467 38 31.424.50
707882106 PENN VA CORP 231 000 16,915.71 17,415.09
713448108 PEPSICO INC 644 000 39,225 86 39,908 68
714046109 PERKINELMER INC 131 000 2,967.52 2,838.77
717081103 PFIZER INC 7117 000 158,899.58 195,646.33
717265102 PHELPS DODGE CORP 488 000 46,184 32 60,024 00
719364101 PHOTON DYNAMICS INC 370 000 6,868 60 411070
72764Y100 PLATO LEARNING INC 980 000 8.064 90 4,958 80
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74005P104 PRAXAIR INC 136.000 8,541 34 8,486 40
742718109 PROCTER & GAMBLE CO 1228 000 70,788 42 77,106.12
743312100 PROGRESS SOFTWARE CORP 675 000 19,446.13 18,299 25
743315103 PROGRESSIVE CORP OHIO 353.000 10,440.72 7,960.15
743674103 PROTECTIVE LIFE CORP 530 000 23,664.50 25,026 60
744320102 PRUDENTIAL FINL INC 1 000 73.69 8148
745867101 PULTE HOMES INC 930 0600 39,311.10 31,378.20
747525103 QUALCOMM INC 551 000 18,827.67 20.161 09
748341100 QUEST DIAGNOSTICS INC 150 000 7.525 50 7,975 50
754730109 RAYMOND JAMES FINANCIAL INC 930.000 26,977.89 29,304 30
755111507 RAYTHEON CO 722 000 32,630.45 36,850.88
75605E100 REALOGY CORP 789.000 22,348.57 20,585 01
758205108 REED ELSEVIERPLC 1464.000 52,996.80 64,328 16
7591EP100 REGIONS FINL CORP 242 000 8.984.52 8,869 30
76122Q105 RESOURCES CONNECTION INC 797.000 23,352 10 23,136 91
761713106 REYNOLDS AMERN INC 1477 000 69,998.73 94,882 48
771195104 ROCHE HLDG LTD 760 000 58,862.00 68,669.80
773903109 ROCKWELL AUTOMATION INC 396 000 24,320.25 25,771 68
778296103 ROSS STORES INC 790.000 21,906.70 24,450 50
780259206 ROYAL DUTCH SHELL PLC 408 000 25,830 48 28,980 24
783549108 RYDER SYS INC 1356 000 72,697.55 70,742 52
78442P106 SLM CORP 460.000 24518 00 21,086 40
786429100 SAFECO CORP 57 000 3,235 84 3,452 49
78645R107 SAFENET INC 470 000 14,272 40 10,955.70
80105N105 SANOFI-AVENTIS 905.000 37.566.55 39,829.05
803054204 SAP AKTIENGESELLSCHAFT 473 000 21,469 47 24,700 06
806857108 SCHLUMBERGER LTD 795.000 45,391 19 54,441.60
808513105 SCHWAB CHARLES CORP NEW 104.000 1,571 82 1,907 36
816909105 SEMITOOL INC 1045 000 11,371 09 14,347 85
820280105 SHAW GROUP INC 675.000 21,050 21 20,175.75
829669100 SIRNA THERAPEUTICS INC 1305 000 8,025 62 16,808.40
83175M205 SMITH & NEPHEW PLC 1074.000 50,697 42 51,090 18
835699307 SONY CORP 1163 000 44,082.03 45,833 83
835916107 SONUS NETWORKS INC 9,596 30 15,668 60

2485.000
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845905108 SOVEREIGN BANCORP INC 1323 000 27,520.00 33,048 54
852061100 SPRINT NEXTEL CORP 605.000 13,683.98 11,803 55
855030102 STAPLES INC 735.000 16,735 95 18,720.45
855244109 STARBUCKS CORP 767.000 24,872.21 27,071 26
861012102 STMICROELECTRONICS NV 1220.000 21,907.20 22,106.40
862700101 STRATEGIC DIAGNOSTICS INC 1280 000 4,623 25 4,326 40
8676EP108 SUNOPTA INC 2465.000 14,785.15 24,181 65
867870208 SUNTERRA CORP 195 000 1.642.64 2,028 00
871206108 SYCAMORE NETWORKS ING 2195.000 10,244.25 8,187.35
87162G105 SYNOVIS LIFE TECHNOLOGIES INC 405.000 4,110.20 3,341.25
871655106 SYPRIS SOLUTIONS iNC 675.000 6.325.91 5,035.50
872540109 TJX COS INC NEW 1217 000 35,309.55 33,370.14
873168108 TXU CORP 497.000 28,173.06 28,522 83
87612E106 TARGET CORP 573.000 31,019 14 33,285 57
879360105 TELEDYNE TECHNOLOGIES INC 365 000 13,777.69 14,673 00
879531309 TELEVISION BROADCASTS LTD 2227 000 25,695.59 25,251 95
879939106 TELETECH HOLDINGS INC 945 000 11,305.05 21,338 10
88023U101 TEMPUR-PEDIC INTL INC 1015.000 12,272 65 21,396.20
882508104 TEXAS INSTRS INC 1917 000 60,238.70 56,647.35
883556102 THERMO ELECTRON CORP 348 000 11,439 63 15,252 84
88579Y101 3MCO 1532.000 115,631 42 124,796 72
887317105 TIME WARNER INC 370 000 6,237.99 7.451.80
89151E109 TOTALS A 707 000 44,984 69 50,522 22
892331307 TOYOTA MOTOR CORP 443 000 48,369.54 53,182 15
902124106 TYCOINTLLTD 2988.000 79,000.20 90,506.52
902911106 UST INC 1410.000 53,157 00 78,931 80
902973304 US BANCORP DEL 20986.000 63,475 98 70,509 44
90333H101 U S I HLDGS CORP 875.000 12,177.03 13,702.50
90337L108 U S PHYSICAL THERAPY INC 845 000 15,811 74 9,903.40
907818108 UNION PAC CORP 509.000 44,016.30 46,074.68
911312106 UNITED PARCEL SVC INC 440 000 33,189 01 34,284 80
912810DS4 UNITED STATES TREAS BD 210000 000 308,290 63 302,433.60
912810EBO UNITED STATES TREAS BD 85000.000 120,089.06 11947175
9128272M3 UNITED STATES TREAS NT 263222.050 265,939.01 261,216 30
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9128273717 UNITED STATES TREAS NT 4391095 800 499,280 20 494,891 97
912828AF7 UNITED STATES TREAS NT 265888 400 279,794 66 277260 45
912828DQ0 UNITED STATES TREAS NT 455000 000 451,501.56 453,043 50
912909108 UNITED STS STL CORP 49 000 3,150.70 3,664 71
913017109 UNITED TECHNOLOGIES CORP 511000 31,48500 32,974 83
91324P102 UNITEDHEALTH GROUP INC 3426 000 188,227.19 168,148 08
91913Y100 VALERO ENERGY CORP NEW 302 000 16,048.28 16,631 14
922207105 VARIAN SEMICONDUCTOR EQUIPMNT 755 000 22,458 75 29,996 15
92343V104 VERIZON COMMUNICATIONS INC 2195000 67,648 38 76,693 30
925815102 VICOR CORP 710.000 12,312 15 8.626 50
928551100 VIVUS INC 2465.000 7.640 16 10,007.90
92857W209 VODAFONE GROUP PLC 1609 000 39,774 48 42,413 24
929903102 WACHOVIA CORP 2716 000 147,488 37 147,180 04
931142103 WAL-MART STORES INC 571000 27,357 01 26,323 10
939322103 WASHINGTON MUT INC 2205.000 91,783.11 96,314 40
941053100 WASTE CONNECTIONS INC 500000 17,480 00 20,175 00
94973V107 WELLPOINT INC 735000 54 896 65 55,617 45
949746101 WELLS FARGO & CO NEW 1793 000 62.170 15 63,185 32
895082P105 WESCO INTL INC 560.000 24273.70 37.464 00
958802109 WESTERN UNION CO 1183 000 23,411 57 26,372 40
983024100 WYETH . 925 000 43,639 51 44,659 00
98310W108 WYNDHAM WORLDWIDE CORP 1048 000 40,959 47 33,263 52
988498101 YUM BRANDS INC 1672 000 83,187 48 102,309 68
(24182100 COOPER INDS LTD 813 000 75,679 00 74,340 72
G4776G101 INGERSOLL-RAND CO LTD 894 000 35,820 24 34.874 94
Totals 4,319,341,'6 Ha;iCD,\l’l JTL
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Alexander County, North Carolina
29 acres known as Sawmill Branch
Tax Account ID 7-11755

Burke County, North Carohna
36 acres known as Icard industnal and more particularly described
in Deed Book 454 at Page 35 of the Burke Coutny Public Registry;
Tax Map Number 87-68-4-1

5 lots in area known as Jordan Hili in the city of Morganton and more
particularly described in Deed Book 454 at Page 35 of the Burke County
Registry. Tax Map Numbers 44-16-2-28, 44-16-2-29, 44-16-2-30.
44-16-2-31, and 44-16-2-23

Additional lot in area known as jordan Hill in the city of Morganton and more
particularly described in Deed Book 454 at Page 35 of the Burke County
Registry. Tax Map No 44-16-2-24

Additional lot in area known as Jordan Hill in the city of Morganton and more
particularly described in Deed Book 454 at Page 35 of the Burke County
Registry Tax Map No. 44-16-1-6

Caldwell County

Lots 12, 13, 14, and 21 of area known as Holiday Hills and more
particularly descnbed in Deed Book 653 at page 462 of the Caldwell
County Public Registry. Tax Map Nos 10-1-12, 10-1-13, 10-1-14, and
10-1-21.

Lot 1 of area known as Hohday Hills and more particularly descrnbed in Deed
Book 653 at Page 462 of the Caldwell County Public Registry.
Tax Map No 10-1-1

Catwaba County
2 lots located in Hickory Township, Catawba County, NC known as the
Brookford Lots Tax Parcel ID Nos. 3702-18-20-7171 0000 and
3702-18-20-7782.0000 Qwned jointly with Charles Tuttle Mornson

1 lot located in Hickory Township, Catawba County, NC in the Hickory

VALUE

50,500

6,300

8,600

3,500

12,800

50,000

50,000

10,050



Business District Tax Parce! ID No. 3702-07-68-7569.0000 Owned
jointly with Charles Tuttle Morrison

5,300
2 lots located in Hickory Township, Catawba Coutny, NC known as the
Hickory South NC 127 lots. Tax Parcel ID Nos. 3702-07-67-7634 0000 and
3702-07-67-8565.0000 Owned jointly with Charles Tuttie Mormson 6,900
S lots in Hickory Township, Catawba County, NC. Tax Parcel ID Nos.
3702-18-20-7748.0000/9670.0000/9952.0000 and Tax Parcel ID Nos.
3702-18-30-0810 0000/5304.0000.
11,900
1 lot lacated at the intersection of US Hwy 321 and Getrag Pkwy near
the town of Maiden. Tax Parcel ID No 3648-17-01-8748.0000 5,200
Clevetand County
1 lotlocated in the Town of Waco, Cleveland County, NC known as the
Waco lot. Tax Map No. 2276-1-126, Tax Parcel No. 16048. 500
Forsyth County
4.98 acres known as Bloc 1816, Lots 25-28 on Cranford Street,
Winston-Salem, NC. Tax Parcel ID No 636838/6833996755 O 30,000
8 28 acres known as Forest Park and more particularly described in Deed
Book 1173 at Page 1095 of the Forsyth County Registry. Tax Parcel 1D Nos
642846/6844378363 0, 6844471195.0, 6844379486.0, and
6844471696.0 65,000
lredell County
25.7 acres known as Fox Valley Tax Parcel ID No 4802723516.000. 85,000
1 acre lot located in Troutman Tax Parcel ID No. 4731783674 0000 6,600
Mecklenburg County
Lot and rental house known as 2616 Dantrey Place.
Tax Parcel ID No 11501114 49,500
Lots known as 5801 and 5835 Palmer Drive, 6616 Vernedale Road
Tax Parcel ID Nos. 10310205, 10310208, 10310209, and 10310222. 630,000
Lot known as 5827 Wilora Lake Road Tax Parcel ID No. 10310103 22,500
Parcel known as Avalon Apartments, located at 3220 Avalon Avenue Lot
Tax Parcel ID No. 06508321 180,000
Lot known as Denver Avenue Tax Parcel {D No 06107170. 37,000

Parcel known as Dresden Apratments Tax Parcel ID No. 13109103 800,000




Parcel known as Good Offices Tax Parcel ID No 12521109

Parcel known as Key Main Building Tax Parcel ID Nos. 15302510,

15302511, 15302514, 15302515, and 15302519

Lot known as Parkside Drive. Tax Parce! 1D No. 06508337

Parcel known as Pinecrest Apartments Tax Parcel 1D No 09915131

Parcel known as Western Manor Apartments Tax Parcel 1D Nos 06508320,

06508501 and 06508503.

Gaston County

62.5% interest in 77.868 acres near Crowder Mountain.
Tax Parcel ID No 155798

Union County

50% interset in 112.07 acre tract known as Farmwood Farm.

Tax Parcel ID No

Union County

106.5 acre tract known as Martin Springs Farm. Tax Parcel ID No. 03-027-001

128.057 acre tract known as Four Ways Farm. Tax Parcet ID No. 03-045-013

160 39 acred tract known as Buck Branch Farm Tax Parcel ID No 04-084-005
66 29 acre tract known as Forest Dnve. Tax Parcel iD No 08-300-033

93 acre tract known as Mallard Pond Farm Tax Parcel ID No 03-081-012

Lot known as Palmer Drive. Tax Parcel ID No 10310107

Tract of 471.23 acres if farmland and pines known as Rubyatt Farm (Capel

Tracts 231-238) Tax Parcel ID Nos. 7583116852, 7573704437,

7573804417, 7583001418, 7573923660, 7583132143, 7583124483,

7583118101 and 7573605124.

Tract of 65 acres known as Richmond Forest Tax Parcel 1D No. 758103325476

Washington County

1608 39 acres wilderness/wetlands tract. Tax Map Nos 7850.0-43-9921,

7860.00-26-6415, 7860 00-51-4713.

Watauga County

6 lots known as Rich Mountain Estates Tax Parcel 1D Nos

1,160,000

2,050,000
29,000

1,500,000

850,000

220,500

260,000

535,000

640,000

865,000
1,610,000
465,000

30,500

525,500

92,300

970,900



J‘ ®

1991-98-2804-111, 1991-99-6323-000, 2901-08-8317-000, 2901-09-6076-000,

2901-17-6992-000, 2801-17-8844-000, and 2901-18-2049-000. 177,429
Wilkes County

777 90 acre tract known as Caleyhart. Tax Parcel ID Nos. 4804-26-0557 and .

4804-77-3456 1,440,000

745.15 acre tract known as Pine Mountain Forest. Tax Parcel ID Nos.

3945-12-4065, 3637-88-4136, 3944-19-7650 and 3935-93-1776. 1,340,000

308.66 acre tract known as Shell Creek. Tax Parcel ID No. 2897-28-8714 835,000
Yancey County

56 27 acre tract known as Corn Cnb Creek Cove. Tax Parcel ID No.

988400528161000 110,000
17,833,279



FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

Kind ot Property Description ac?ﬁre - Date soid
Gross sale ‘Depreciation Costor FMV Adj. basis Excess of Gain
price less allowed/ other as of asof FMV over or
|_expenses of galo | | basis | 12/31/68 | 12/31/69 | adi basis flosg)
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS 192.
1420. BANK AMER CORP COM 01/01/1951) 12/05/2005
PROPERTY TYPE: SECURITIES
65,8989, 58,507. 7,392,
190. BURLINGTON RES INC 12/05/20051 12/05/2005
PROPERTY TYPE: SECURITIES
8,835. 5,511, ) 3,324.
190. BURLINGTON RES INC 03/29/2006{ 12/05/2005
PROPERTY TYPE: SECURITIES
—8,835. "51511- —31324.
79. J P MORGAN CHASE & CO COM 0170171951} 12/09/2005
PROPERTY TYPE: SECURITIES
3,101. 2,728. 373.
10000. NAVISTAR INTL CORP NEW 01/01/1951§ 12/09/2005
PROPERTY TYPE: SECURITIES
291,658. 300,748. -9,090.
14. GOOGLE INC CL A COM 12/06/2005] 12/19/2005
PROPERTY TYPE: SECURITIES
5,994. 5,672. 322.
47. UNITEDHEALTH GROUP INC COM 12/06/2005| 12/21/2005
PROPERTY TYPE: SECURITIES
2,999. 2,960. 39.
359. UNITEDHEALTH GROUP INC COM 12/06/2005} 12/21/2005
PROPERTY TYPE: SECURITIES
22,897, 22,6009. 288.
147. ALTRIA GROUP INC COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
11,088. 10,615. 473,
325. ARCHER DANIELS MIDLAND CO COM 12/09/2005] 12/29/2005
PROPERTY TYPE: SECURITIES
8,203. 8,096. 107.

JSA
5E1730 1 000
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

Kind of Property Description ksr ac?:(::? o Date sold
Gross sale Depreciation Costor FMV Ad) basis Excess of Gain
price less allowed/ other as of as of FMV ovar or
| expengesofsate | allgwable _basig 12/31/89 12/31/89 i (lgsg)
166. AUTOZONE INC 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
15,325, 15, 665. -340.
240. BURLINGTON NORTHN SANTA FE CP COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
17,119. 16,123, 996.
188. CARDINAL HEALTH INC COM 12/09/2005¢{ 12/29/2005
PROPERTY TYPE: SECURITIES
13,039, 12,617, 422.
488. CENTURYTEL INC CQOM 12/09/20054§ 12/29/2005
PROPERTY TYPE: SECURITIES
16,401, 16,153. 248.
255. DOW CHEM CO COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
‘ 11,365. 11,360. 5.
| 165. FEDEX CORP COM 12/09/2005| 212/29/2005
| PROPERTY TYPE: SECURITIES
} 17,268. 16,216. 1,052.
| 156. FIRSTENERGY CORP COM 12/09/2005] 12/29/2005
| PROPERTY TYPE: SECURITIES
: 7,686. 7,472. 214.
335. HARLEY DAVIDSON INC COM 12/09/2005] 12/29/2005
PROPERTY TYPE: SECURITIES
17,607. 17,160. 447.
148. KIMBERLY CLARK CORP COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
8,920. 8,654. 266.
305. LINCOLN NATL CORP IND COM 12/09/2005] 12/29/2005
PROPERTY TYPE: SECURITIES
16,372. 15,823. 549.
170. LOCKHEED MARTIN CORP COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
10, 841. 10, 700. 141.

JSA
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
.
Kind of Praparty Description pr ac?;zti?ed Date soid
Gross sale Depreciation Costor FMV Ad]. basis Excess of 2 Gain
price less allowed/ other as of as of FMV over or
|____allowable _—basis__ 12/31/69 12/31/89 _adi basis {loss)_
173. MARRIOTT INTL INC NEW CL A 12/09/2005) 12/29/2005
PROPERTY TYPE: SECURITIES
11,750. 11,697. 53.
934. MERCK & CO INC COM 12/09/2005}| 12/29/2005
PROPERTY TYPE: SECURITIES
30,177. 27,058. 3,119,
127. MERRILL LYNCH & CO INC COM 12/09/2005] 12/29/2005
PROPERTY TYPE: SECURITIES
8,665. 8,601, 64.
475. NATIONAL CITY CORP COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
16,135. 16,411, -276.
838. NVIDIA CORP COM 12/09/2005} 12/29/2005
PROPERTY TYPE: SECURITIES
31,298, 30,411, 887.
262. PROCTER & GAMBLE CO COM 12/09/2005¢ 12/29/20Q05
PROPERTY TYPE: SECURITIES
15, 245. 15, 005. 240,
796. SPRINT NEXTEL CORP COM 12/09/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
18,817. 19,884. -1,067.
B62. TYCO INTL LTD NEW COM 12/09/2005} 12/29/2005
PROPERTY TYPE: SECURITIES
25,014. 24,533. . 481.
1108. TYSON FOODS INC CL A 12/08/2005| 12/29/2005
PROPERTY TYPE: SECURITIES
19,101. 18,253. 848,
598. VALERQ ENERGY CORP NEW COM 12/09/2005} 12/29/2005
PROPERTY TYPE: SECURITIES
31,257. 31,473. -216.
181. WAL-MART STORES INC COM 12/09/2005} 12/29/2005
PROPERTY TYPE: SECURITIES
8,612, 8,726. -114.
BR
SE1730 1 000
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

Kind of Property Description b acg::fed Date sold
“Gross sale Oepreclation Costor WV AdJ. basis Excess of Gain
price less allowed/ other as of as of FMV over or
|___allowable hasis 12/31/69 12/31/89 d (loss)
483. WASHINGTON MUT INC COM 12/09/2005) 12/29/2005
PROPERTY TYPE: SECURITIES
21,329. 20,151, 1,178.
568. INGERSOLL-RAND CO LTD COM CL A 12/09/2005] 12/29/2005
PROPERTY TYPE: SECURITIES
23,270. 22,750, 520.
745. CAPTIVA SOFTWARE CORP NEW COM 12/23/2005| 12/30/2005
PROPERTY TYPE: SECURITIES
16,576. 16,560. 16.
745. CAPTIVA SOFTWARE CORP NEW COM 12/23/2005| 01/03/2006
PROPERTY TYPE: SECURITIES
16,576, 16,560. 16.
745. CAPTIVA SOFTWARE CORP NEW COM 06/06/2005| 01/03/2006
PROPERTY TYPE: SECURITIES
-16,576. -16,560. -16.
1420. BANK AMER CORP COM 01/01/1951} 01/10/2006
PROPERTY TYPE: SECURITIES
€5,517. 58,507. 7,010.
38. AMGEN INC COM 12/06/2005| 01/11/2006
PROPERTY TYPE: SECURITIES
2,967. 3,043. -76.,
140. COUNTRYWIDE FIN CORP COM 12/06/2005| 01/11/2006
PROPERTY TYPE: SECURITIES
5,187. 4,942. 245.
360. CAPITAL ONE FINL CORP COM 01/01/1994 01/12/2006
PROPERTY TYPE: SECURITIES
31,737. 1,472. 30,265.
93, COUNTRYWIDE PIN CORP COM 12/06/2005) 01/12/2006
PROPERTY TYPE: SECURITIES
3,376. 3,283. 93.
103. FRESENIUS MED CARE AG SPONSORED ADR 1270572005 01/12/2006
PROPERTY TYPE: SECURITIES
3,657. 3,283, ’ 374.

JSA
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FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
Kind of Property Description acl::tireed Date sold
Gross sale Depreclation Costor FMV Adj. basis Gain
price lass allowed/ other as of or
_expensesofsale | aliowable basis 2180 | 12731689 (oss)
14. COUNTRYWIDE FIN CORP COM 12/06/2005) 01/13/2006
PROPERTY TYPE: SECURITIES
509. 494 . 15.
109. FRESENIUS MED CARE AG SPONSORED ADR 12/05/2005| 01/13/2006
PROPERTY TYPE: SECURITIES
3,842, 3,474. 368.
121. FRESENIUS MED CARE AG SPONSORED ADR| | 12/05/2005| 01/17/2006
PROPERTY TYPE: SECURITIES
4,271. 3,856. 415,
102. GOOGLE INC CL A COM 12/06/2005| 01/18/2006
PROPERTY TYPE: SECURITIES
45,972. 41,323, 4,649.
42, MDC HOLDINGS INC DEL 12/06/2005| 01/18/2006
PROPERTY TYPE: SECURITIES
2,705. 2,813. -108.
54. AMGEN INC COM 12/06/2005( 01/19/2006
PROPERTY TYPE: SECURITIES
4,193. 4,325, -132.
58. MDC HOLDINGS INC DEL 12/06/2005]| 01/19/2006
PROPERTY TYPE: SZCURITIES
3,763. 3,885. -122.
59. MDC HOLDINGS INC DEL 12/06/2005| 01/20/2006
PROPERTY TYPE: SECURITIZS
3,833. 3,952, -119.
42. AMGEN INC COM 12/06/2005| 01/23/2006
PROPERTY TYPE: SECURITIES
3,103. 3,364. -261.
61. NESTLE S A SPONSORED ADR 12/05/2005| 01/24/2006
PROPERTY TYPE: SECURITIES
4,541, 4,606. -65.
75. COUNTRYWIDE FIN CORP COM 12/06/2005}) 01/25/2006
PROPERTY TYPE: SECURITIES
2,566. 2,648. -82.

JSA
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FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
Kind of Property Descnption pr ao%ﬂt: o Date sold
Gross sals - Depreciation Cost or FMV Adj. basls Excoss of ~Galn
price less allowed/ other as of as of FMV over or
) |___ollowable | bame ) 12/31/69 12/31/69 d} basis _{loss)
242. GENERAL ELEC CO COM 12/06/2005} 01/25/2006
PROPERTY TYPE: SECURITIES
7,942. 8,683. -741.
57. MDC HOLDINGS INC DEL 12/06/2005{ 01/27/2006
PROPERTY TYPE: SECURITIES
3,672. 3,818. -146.
279. AETNA INC NEW COM 12/09/2005( 01/30/2006
PROPERTY TYPE: SECURITIES
26,072. 27,479, -1,407.
191. AMBAC FINL GROUP INC COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
14,703. 14,747. -44.
163. AMERADA HESS CORP 12/09/2005§ 01/30/2006
PROPERTY TYPE: SECURITIES
25,148, 20,008, 5,140.
390. AMGEN INC COM 12/06/2005) 01/30/2006
PROPERTY TYPE: SECURITIES
28,424. 31,235. -2,811.
333. BURLINGTON RES INC 01/30/2006) 01/30/2006
PROPERTY TYPE: SECURITIES
15, 485. 15,293. 192.
333. BURLINGTON RES INC 04/04/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
-15,485. -15,293. -192.
.5 CBS CORP NEW CL B COM 12/09/2005} 01/30/2006
PROPERTY TYPE: SECURITIES
13. 14, -1.
22. CISCO SYS INC COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
416. 414, 2.
1307. CISCO SYS INC COM 12/09/2005}| 01/30/2006
PROPERTY TYPE: SECURITIES
24,728. 22,899. 1,829.
1LY
$E1730 1 000
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CAPITAL GAINS AND L OSSES FOR TAX ON INVESTMENT INCO

FORM 990-PF - PART IV

ME

.
Kind of Property Description o] aooqzzfed Date sold
Gross sale ~Depreciafion Costor FMV AdJ. basis Excess of 2 Gan
price less allowad/ other asof as of FMV over or
| basls | 12/31/69 12/31/69 i lloss)
11. CLOROX CO DEL COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
645. 643. 2.
373. CLOROX CO DEL COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
21,857. 20,301. 1,556.
205. COUNTRYWIDE FIN CORP COM 12/06/2005} 01/30/2006
PROPERTY TYPE: SECURITIES .
7,021. 7,237. -216.
283. DANA CORP 12/09/2005( 01/30/2006
PROPERTY TYPE: SECURITIES
1,341. 1,984. -643.
13. DANA CORP 01/20/20061 01/30/2006
PROPERTY TYPE: SECURITIES
62. 55. 7.
220. EXXON MOBIL CORP COM 12/09/2005] 01/30/2006
PROPERTY TYPE: SECURITIES
13,939, 12,901. 1,038.
5. GANNETT INC COM 01/20/2006{ 01/30/2006
PROPERTY TYPE: SECURITIES
318. 311. 7.
368. GANNETT INC COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
23,371. 22,168. 1,203.
440. GENERAL ELEC CO COM 12/06/2005( 01/30/2006
PROPERTY TYPE: SECURITIES
14,481. 15,787. -1,306.
10. GOLDMAN SACHS GROUP INC COM 01/20/2006¢ 01/30/2006
PROPERTY TYPE: SECURITIES
1,387. 1,330. 57.
209. GOLDMAN SACHS GROUP INC COM 12/09/2005| 01/30/2008
PROPERTY TYPE: SECURITIES
28,989. 27,091, 1,898.

J
S5E1730 1 000
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BHZ316 L367 07/12/2007 08:54:24
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CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI\gENT INCOME
Kind of Property Description ES ac%::? o Date sald
Gross sale Depreciation Cost or FMV Adj]. basis Excess of Gain
price less allowed/ other as of as of FMV over or
| _allowable | hasis 12/31/89 12/31/69 i {loss)
24. KEYCORP NEW COM 01/20/2006) 01/30/2006
PROPERTY TYPE: SECURITIES
848, 822. 26.
313. KEYCORP NEW COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
11,058. 10,410. 648.
296. KEYCORP NEW COM 12/29/2005] 01/30/2006
PROPERTY TYPE: SECURITIES
10,457. 9,824. 633.
7. MCKESSON CORP COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
370. 367. 3.
582. MCKESSON CORP COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
30,729. 30,247. 482.
8. MERRILL LYNCH & CO INC COM 01/20/2006] 01/30/2006
PROPERTY TYPE: SECURITIES
592. 575. 17.
170. MERRILL LYNCH & CO INC COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
12,583. 11,513. 1,070.
240. METLIFE INC COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
12,129. 12,218. -89,
9. MORGAN STANLEY COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
549. 529. 20.
444. MORGAN STANLEY COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
27,081. 24,939. 2,142,
641. NATIONAL CITY CORP COM 12/09/2005} 01/30/2006
PROPERTY TYPE: SECURITIES
21,986. 22,147, -161.
o
5€1730 t 000
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CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
[~ 1
Kind of Property Description pr aga‘fw Dats soid
ul
Gross sale ‘Depreciation Costor FMV Ad). basis Excsss of Gan
price less allowed/ other as of as of FMV over or
| oxponges of saje allowablg basis | 12/31/69 | 12/31/f9 | adibasis floss)
17. NUCOR CORP COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
1,458. 1,199. 259.
205. NUCOR CORP COM 12/29/2005( 01/30/2006
PROPERTY TYPE: SECURITIES
17,584, 13,819, 3,765.
21. NUCOR CORP COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
1,801. 1,408. 392,
572. OFFICEMAX INC DELAWARE COM 12/08/2005] 01/30/2006
PROPERTY TYPE: SECURITIES
16,153, 16,283. -130.
15. PARKER HANNIFIN CORP COM 01/20/2006} 01/30/2006
PROPERTY TYPE: SECURITIES
1,143, 1,104. 39.
182. PARKER HANNIFIN CORP COM 12/29/2005( 01/30/2006
PROPERTY TYPE: SECURITIES
13,873. 12,19e. 1,677.
20. REYNOLDS AMERN INC COM 01/20/20061 01/30/2006
. { PROPERTY TYPE: SECURITIES
2,054. 1,991. 63.
65. REYNOLDS AMERN INC COM 12/25/2005] 01/30/2006
PROPERTY TYPE: SECURITIES
6,675. 6,1717. 498,
24. SUNOCO INC COM 01/20/2006} 01/30/2006
PROPERTY TYPE: SECURITIES
2,313. 2,194, 119.
181. SUNOCO INC COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
18,406. 15,568, 2,838.
31. SUNOCO INC COM 1272972005} 01/30/2006
PROPERTY TYPE: SECURITIES
2,987. 2,460, 527.
o —
SE1730 1 000

BHZ316 L367 07/12/2007 08:54:24

16Nn0NNGITQGT




FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

Kind of Proparty Description " ac?;z? - Date soid
Gross sale Depreciation Costor FMV Ad]. basis  of Gain
price less allowed/ other as of as of FMV over or
S | allowable _basls 12/31/69 12/31/69 adl basis (lgss)
557. UNITED TECHNOLOGIES CORP COM 1272972005} 01/30/2006
PROPERTY TYPE: SECURITIES
32,574. 31,525. 1,049.
40. UNITED TECHNOLOGIES CORP COM 01/20/2006| 01/30/2006
PROPERTY TYPE: SECURITIES
2,339. 2,217. 122.
12. UNUM GROUP COM 01/20/2006f 01/30/2006
PROPERTY TYPE: SECURITIES
286. 269. 17.
438. UNUM GROUP COM 12/09/2005| 01/30/2006
PROPERTY TYPE: SECURITIES
10,428. 9,627. 801.
.5 VIACOM INC CL B COM 01/20/2006| 01/30/2006:
PROPERTY TYPE: SECURITIES
22. 21. 1.
292. YUM BRANDS INC COM 12/09/2005} 01/30/2006
PROPERTY TYPE: SECURITIES
14,815. 14,415, 400.
327. COUNTRYWIDE FIN CORP COM 12/06/2005| 01/31/2006
PROPERTY TYPE: SECURITIES
10,985. 11,543. -558.
684. GENERAL ELEC CO COM 12/06/2005{ 01/31/2006
PROPERTY TYPE: SECURITIES
22,463. 24,542, -2,079.
113. COUNTRYWIDE FIN CORP COM 12/06/2005]| 02/02/2006
PROPERTY TYPE: SECURITIES
3,687. 3,989. -302.
79. SONY CORP ADR NEW 12/05/2005| 02/02/2006
PROPERTY TYPE: SECURITIES
3,851. 2,966. 885.
112. COUNTRYWIDE FIN CORP COM 12/06/2005] 02/03/2006
PROPERTY TYPE: SECURITIES
3,601. 3,954. -353.

JSA
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTngENT INCOME
Kind of Property Description ac?:itis - Date soid
Gross sals Depreciation Cost or FMV Adj. basis Gain
price less allowed/ other, as of as of or
8 allowable basis 12/31/69 12/31/69 —{loss}
255. LINCARE HLDGS INC COM 12/02/2005} 02/03/2006
PROPERTY TYPE: SECURITIES
10,506. 11,200. -694.
480. GTECH HLDGS CORP 12/02/2005{ 02/07/2006
PROPERTY TYPE: SECURITIES
15,899. 15,182. 717.
160. LEHMAN BROS HLDGS INC COM 12/02/2005| 02/07/2006
PROPERTY TYPE: SECURITIES
22,432, 20,349. 2,083.
410. GTECH HLDGS CORP 12/02/2005] 02/08/2006
PROPERTY TYPE: SECURITIES
13,590. 12,968. 622.
100. LEHMAN BROS HLDGS INC COM 12/02/2005( 02/08/2006
PROPERTY TYPE: SECURITIES
13,774. 12,718. 1,056.
430000. FEDERAL NATL MTG ASSN NT 12/07/2005| 02/15/2006
PROPERTY TYPE: SECURITIES
430,000. 431,075. -1,075.
60. REYNOLDS AMERN INC COM 12/05/2005( 02/16/2006
PROPERTY TYPE: SECURITIES
6,228. 5,498. 730.
94. TRANSOCEAN INC ORD 01/23/2006| 02/17/2006
PROPERTY TYPE: SECURITIES
6,712. 7,403, -691.
97. TRANSOCEAN INC ORD 01/26/2006| 02/17/2006
PROPERTY TYPE: SECURITIES
6,926. 7,488. -562.
111. KYOCERA CORP ADR 12/05/2005| 02/21/2006
PROPERTY TYPE: SECURITIES
9,430. 7,782. 1,648.
100. AIRTRAN HLDGS INC COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,802. 1,541. 261,
JSA
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FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
Kind of Property Description Dage Date sold
acquired
Gross sale Depreciation Cost or FMV Ady. basis Excass of Gain
price less allowed/ other as of as of FMV over or
| allowable | = basis = | 12/31/69 12/31/69 i _{logs})
30. ANALOGIC CORP COM PAR $0.05 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
1,706. 1,484, 222.
200. ARIAD PHARMACEUTICALS INC COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
1,306. 1,200. 106.
250. AXESSTEL INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
387. 318. 69.
230. BROADWING CORP COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
2,118. 1,484. 634.
285. CADENCE RES CORP COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,753. 1,274, 479,
50. CATALINA MARKETING CORP COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
1,128. 1,328, -200.
80. CHARLOTTE RUSSE HLDG INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,446. 1,610. -164.
80. CHEMTURA CORP COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
912. 1,024. -112.
65. CHIQUITA BRANDS INTL INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,084. 1,350. -266.
3J0. CIMAREX ENERGY CO COM 12/23/2005} 02/23/2006
PROPERTY TYPE: SECURITIES
1,329. 1,239, 90.
60. CITIZENS FIRST BANCORP INC DELAWRE C 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
1,638. 1,446. 192.
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325. CRAY INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
624. 452. 172.
325. CRITICARE SYS INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,625. 1,657. -32.
105. DENBURY RES INC COM NEW 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
2,819. 2,476, 343.
865. DURECT CORP COM 12/23/2005 02/23/2066
PROPERTY TYPE: SECURITIES
4,840. 4,593, 247.
265. DYNEGY INC NEW CL A 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,431, 1,344. 87.
65. EMS TECHNOLOGIES INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
1,147. 1,160. -13.
95. EPIX PHARMACEUTICALS INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
441. 375. 66.
75. GSI LUMONICS INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
958. 860. 98.
120. GENITOPE CORP COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,108. 965, 143.
65. GEVITY HR INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,938, 1,768. 170.
155. HMS HLDGS CORP COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,304. 1,207. 97.
J5A
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130. HOLLIS-EDEN PHARMACEUTICALS INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
837. 620. 217.
270. ICO INC NEW COM 02/09/2006{ 02/23/2006
PROPERTY TYPE: SECURITIES
991. 1,048. -57.
1255. I-MANY INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,983. 1,676. 307.
120. INDEVUS PHARMACEUTICALS INC COM 12/23/2005§ 02/23/2006
PROPERTY TYPE: SECURITIES
788. 602. 186.
140. ISOLAGEN INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
315. 227. 88.
105. LTX CORP COM 12/23/2005{ 02/23/2006
PROPERTY TYPE: SECURITIES
610. 494, 116.
350. MTI TECHNOLOGY CORP COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
465. 441. 24.
65. MADDEN STEVEN LTD COM 01/30/2006} 02/23/2006
PROPERTY TYPE: SECURITIES
2,078. 1,997. B2.
80. MAGNETEK INC COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
311. 251. 60.
80. MATERIAL SCIENCES CORP COM 12/23/2005 02/23/2006
PROPERTY TYPE: SECURITIES
1,050. 1,004. 46.
50. MAXWELL TECHNOLOGIES INC COM 12/23/2005¢ 02/23/2006
PROPERTY TYPE: SECURITIES
962. - 720. 242.
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40. MEASUREMENT SPECIALTIES INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
980. 1,010. -30.
85. MENTOR GRAPHICS CORP COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,040. 881. 159.
70. MOLDFLOW CORP COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
980. 985. -5.
400. NMS COMMUNICATIONS CORP COM 12/23/2005¢{ 02/23/2006
PROPERTY TYPE: SECURITIES
1,476. 1,440. 36.
95. NAVIGANT INTL INC COM 01/19/2006} 02/23/2006
PROPERTY TYPE: SECURITIES
1,050. 1,075. -25.
80. NEOPHARM INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
846. 626. 220.
245. NEWPARK RES INC COM PAR $.0l1NEW 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
2,038. 1,920. 118.
200. PMA CAP CORP CL A 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,944. 1,810. 134.
85. PARALLEL PETE CORP DEL COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,399, 1,500. -101.
115. PEGASYSTEMS INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
907. 832. 75.
45. PHOTON DYNAMICS INC COM 12/23/2005} 02/23/2006
PROPERTY TYPE: SECURITIES
989. 837. 152.
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130. PLATO LEARNING INC COM 12/23/2005{ 02/23/2006
PROPERTY TYPE: SECURITIES
1,039. 1,040. -1.
60. PRAECIS PHARMACEUTICALS INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
341, 243 . 98.
85. PROGRESS SOFTWARE CORP COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
2,572, 2,460. 112,
130. REWARDS NETWORK INC COM 12/23/2005} 02/23/2006
PROPERTY TYPE: SECURITIES
987. 822. 165.
45. SAFENET INC COM 12/23/72005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,163, 1,488. -325.
210. SEGUE SOFTWARE INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
1,783. 1,334. 449,
115. SEMITOOL INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
1,396. 1,264. 132.
85. SHAW GROUP INC COM 12/23/2005¢ 02/23/2006
PROPERTY TYPE: SECURITIES
2,878. 2,636. 242,
325. SONUS NETWORKS INC COM 12/23/72005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,537. 1,203. 334.
170. STRATEGIC DIAGNOSTICS INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
586. 610. -24,
325. SUNOPTA INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
2,424, 1,726. 698.
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285. SYCAMORE NETWORKS INC COM 12/23/2005) 02/23/2006
PROPERTY TYPE: SECURITIES
1,365. 1,334, 31.
50. SYNOVIS LIFE TECHNOLOGIES INC COM 12/23/2005( 02/23/2006
PROPERTY TYPE: SECURITIES
500. 507. -7.
85. SYPRIS SOLUTIONS INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
853. 807. 46.
30. TECHNITROL INC 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
650. 527. 123.
120. TELETECH HOLDINGS INC CCM 12/23/20054 02/23/2006
PROPERTY TYPE: SECURITIES
1,538. 1,422, 116.
105. TEMPUR-PEDIC INTL INC COM 02/21/2006| 02/23/2006
PROPERTY TYPE: SECURITIES
1,235. 1,21e. 19,
115. U S I HLDGS CORP COM 1272372005} 02/23/2006
PROPERTY TYPE: SECURITIES
1,617. 1,584. 33.
110. U S PRYSICAL THERAPY INC COM 12/23/2005| 02/23/2006
PROPERTY TYPE: SECURITIES
2,119. 2,099. 20.
65. VARIAN SEMICONDUCTOR EQUIPMNT COM 1272372005 02/23/2006
PROPERTY TYPE: SECURITIES
3,178, 2,906. 272.
95. VICOR CORP COM 12/23/72005( 02/23/2006
PROPERTY TYPE: SECURITIES
1,871. 1,583. 288.
385. VIEWPOINT CORP COM 01/30/2006| 02/23/2006
PROPERTY TYPE: SECURITIES
389. 431. -42,
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325. VIVUS INC COM 12/23/2005} 02/23/2006
PROPERTY TYPE: SECURITIES
1,050. 998. 52.
30. WOODHEAD INDS INC COM 12/23/2005] 02/23/2006
PROPERTY TYPE: SECURITIES
433. 421. 12.
35. FEDERAL HOME LN MTG CORP COM 12/05/2005{ 02/28/2006
PROPERTY TYPE: SECURITIES
2,369. 2,214. 155.
340. NATIONAL OILWELL VARCO INC COM 12/02/2005; 02/28/2006
PROPERTY TYPE: SECURITIES
20,163. 21,012. -849.
342. ALLSTATE CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
18,683. 18,953. -270.
3. AVON PRODS INC COM 01/20/2006 03/03/2006
PROPERTY TYPE: SECURITIES
86. 87. -1.
205. AVON PRODS INC COM 12/09/2005] 03/03/2006
PROPERTY TYPE: SECURITIES
5,865. 5,713. 152,
18. CSX CORP COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
1,021. 936. 85.
378. CSX CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
21,436. 18,594. 2,842.
389. CAREMARK RX INC COM 12/09/2005§ 03/03/2006
PROPERTY TYPE: SECURITIES
19,986. 20,454, -468.
7. CAREMARK RX INC COM 01/20/2006} 03/03/2006
PROPERTY TYPE: SECURITIES
360. 353. 7.
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5. COUNTRYWIDE FIN CORP COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
172. 176. -4.
614. COUNTRYWIDE FIN CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
21,182, 21,453. -271.
13. DISNEY WALT CO COM DISNEY 01/20/2006{ 03/03/2006
PROPERTY TYPE: SECURITIES
367. 341. 26.
623. DISNEY WALT CO COM DISNEY 12/09,2005] 03/03/2006
PROPERTY TYPE: SECURITIES
17,593. 15,700. 1,893.
5. FRANKLIN RES INC COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
518. 498. 20.
135, FRANKLIN RES INC COM 12/09/2005% 03/03/2006
PROPERTY TYPE: SECURITIES
13,996, 13,226. 770.
2. GENERAL DYNAMICS CORP COM 01/20/2006( 03/03/2006
PROPERTY TYPE: SECURITIES
256. 231. 25.
111. GENERAL DYNAMICS CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
14,198. 12,533. 1,665.
645. HOME DEPOT INC COM 12/09/2005] 03/03/2006
PROPERTY TYPE: SECURITIES
27,431, 26,542. 889.
3. KIMBERLY CLARK CORP COM 01/20/2006] 03/03/2006
PROPERTY TYPE: SECURITIES
179. 181. -2.
228. KIMBERLY CLARK CORP COM 12/09/2005) 03/03/2006
PROPERTY TYPE: SECURITIES
13,593. 13,331, 262.
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5. LOCKHEED MARTIN CORP COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
371. 326. 45,
372. LOCKHEED MARTIN CORP COM 12/09/20051 0370372006
PROPERTY TYPE: SECURITIES
27,605. 23,414, 4,191.
523. MEADWESTVACO CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
14,322, 14,728. -406.
6. MEADWESTVACO CORP COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
164. 166. -2.
68. NATIONAL, SEMICONDUCTOR CORP COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
2,034, 1,916. 118.
25. NATIONAL SEMICONDUCTOR CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
748. 671. 71,
543. NATIONAL SEMICONDUCTOR CORP COM 12/29/2005] 03/03/2006
PROPERTY TYPE: SECURITIES
16,241. 14,281, 1,960.
13. NORTHROP GRUMMAN CORP COM 01/20/2006] 03/03/2006
PROPERTY TYPE: SECURITIES
858. 787. 71.
258. NORTHROP GRUMMAN CORP COM 12/08/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
17,030. 15,145. 1,885.
14. OCCIDENTAL PETE CORP DEL COM 01/20/2006} 03/03/2006
PROPERTY TYPE: SECURITIES
1,334. 1,295, 39.
170. OCCIDENTAL PETE CORP DEL COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
16,194. 13,915. 2,279.
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14. OCCIDENTAL PETE CORP DEL COM 12/29/2005} 03/03/2006
PROPERTY TYPE: SECURITIES
1,334. 1,132. 202.
406. OFFICEMAX INC DELAWARE COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
11,786. 11,558, 228.
17. OFFICEMAX INC DELAWARE COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
493, 451, 42,
9. PROCTER & GAMBLE CO COM . 01/20/2006 03/03/2006
PROPERTY TYPE: SECURITIES
539. 523. 16.
203. PROCTER & GAMBLE CO COM 12/09/72005} 03/03/2006
PROPERTY TYPE: SECURITIES
12,149. 11,626. 523.
1200. SCHWAB CHARLES CORP NEW COM 01/30/2006| G3/03/2006
PROPERTY TYPE: SECURITIES
20,039. 18,108. 1,931.
1058. SPRINT NEXTEL CORP COM 12/059/2005] 03/03/2006
PROPERTY TYPE: SECURITIES
25,825. 26,429, -604.
202. SUNTRUST BKS INC COM 01/30/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
14,610. 14,491, 119.
691. TXU CORP COM 12/09/2005| 03/03/2006
PROPERTY TYPE: SECURITIES
36,565. 36,561. 4,
B74. TEXAS INSTRS INC COM 12/09/2005) 03/03/2006
PROPERTY TYPE: SECURITIES
28,658. 29,244, -586.
1. VALERO ENERGY CORP NEW COM 01/20/2006| 03/03/2006
PROPERTY TYPE: SECURITIES
57. 62. -5.
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126. VALERO ENERGY CORP NEW COM 12/09/2005( 03/03/2006
. PROPERTY TYPE: SECURITIES
7,159. 6,631. 528.
13. WYETH COM 01/20/2006 03/03/2006
PROPERTY TYPE: SECURITIES
650. 616. 34.
425. WYETH COM 12/09/2005{ 03/03/2006
PROPERTY TYPE: SECURITIES
21,262. 18,753. 2,509.
170. BROADWING CORP COM 12/23/2005] 03/06/2006
PROPERTY TYPE: SECURITIES
2,166. 1,097. 1,069.
155. ROYAL DUTCH SHELL PLC SPONSORED ADR 12/05/2005] 03/07/2006
PROPERTY TYPE: SECURITIES
9,399, 9,813. -414.
57. TARGET CORP COM 02/06/2006{ 03/07/2006
PROPERTY TYPE: SECURITIES
3,004. 3,139, -135.
52. TARGET CORP COM 12/06/2005| 03/07/2006
PROPERTY TYPE: SECURITIES
2,740. 2,714, -34.
74. TARGET CORP COM 12/06/2005| 03/08/2006
PROPERTY TYPE: SECURITIES
3,967. 3,948. 19.
295. BROADWING CORP COM 12/23/2005| 03/09/2006
PROPERTY TYPE: SECURITIES
3,5889. 1,903. 1,686.
321. L OREAL CO ADR 12/05/2005) 03/09/2006
PROPERTY TYPE: SECURITIES
5,655, 4,687. 968.
275. LINCARE HLDGS INC COM 12/02/20051 03/09/2006
PROPERTY TYPE: SECURITIES
10,961. 12,078. -1,117.
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520. VALERO ENERGY CORP NEW COM 12/02/2005) 03/13/2006
PROPERTY TYPE: SECURITIES
28,463, 26,533, 1,930.
52.5 BROADCOM CORP CL A 02/03/2006) 03/14/2006
PROPERTY TYPE: SECURITIES
2,333. 2,374. -41.
190.5 BROADCOM CORP CL a 01/19/2006| 03/14/2006
PROPERTY TYPE: SECURITIES
8,465. 7,528, 937.
90. GENENTECH INC COM NEW 12/06/2005] 03/14/2006
PROPERTY TYPE: SECURITIES
7,420. B,762. -1,342.
123. APPLE INC COM 01/06/2006| 03/15/2006
PROPERTY TYPE: SECURITIES
8,149. 9,402. -1,253.
4. APPLE INC COM 12/06/2005| 03/15/2006
PROPERTY TYPE: SECURITIES
265. 297. -32.
19. CATERPILLAR INC COM 12/06/2005( 03/15/2006
PROPERTY TYPE: SECURITIES
1,382. 1,122, 260.
46. GENENTECH INC COM NEW 12/06/20051 03/15/2006
PROPERTY TYPE: SECURITIES
3,844. 4,478. -634.
216. LUXOTTICA GRQUP S P A SPONSORED ADR 12/05/2005| 03/15/2006
PROPERTY TYPE: SECURITIES
6,194. 5,494, 700.
87. PROCTER & GAMBLE CO COM 12/06/2005] 03/15/2006
PROPERTY TYPE: SECURITIES
5,217. 5,001. 216.
2. SLM CORP COM 12/06/2005( 03/15/2006
PROPERTY TYPE: SECURITIES
111. 107. 4.
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10. SLM CORP COM 12/06/2005| 03/15/2006
PROPERTY TYPE: SECURITIES
552. 537. 15.

80. TARGET CORP COM 12/06/2005| 03/15/2006
PROPERTY TYPE: SECURITIES

4,268. 4,268.
29. ZIMMER HLDGS INC COM 12/06/2005| 03/15/2006
PROPERTY TYPE: SECURITIES

1,990. 1,966. 24.
47. GENENTECH INC COM NEW 12/06/2005| 03/16/2006
PROPERTY TYPE: SECURITIES

3,902. 4,575. -673.
139. APPLE INC COM 12/06/2005| 03/17/2006
PROPERTY TYPE: SECURITIES

8,955. 10,308. -1,353.
76. CATERPILLAR INC COM 12/06/2005| 03/17/2006
PROPERTY TYPE: SECURITIES

5,728. 4,487. 1,241.
84. NOVO-NORDISK A S ADR 12/05/2005| 03/17/2006
PROPERTY TYPE: SECURITIES

9,291. 4,5717. 714.
400. PRAECIS PHARMACEUTICALS INC COM 12/23/72005] 03/17/2006
PROPERTY TYPE: SECURITIES

2,264, 1,620. 644.
47, PROCTER & GAMBLE CO COM 12/06/20051 03/17/2006
PROPERTY TYPE: SECURITIES

2,718. 2,702. 76.
22. ZIMMER HLDGS INC COM 12/06/2005| 03/17/2006
PROPERTY TYPE: SECURITIES

1,511. 1,492. 19.
17. SLM CORP COM 12/06/2005] 03/20/2006
PROPERTY TYPE: SECURITIES

944, 913. 3i.
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12. SLM CORP COM 12/06/2005( 03/20/2006
PROPERTY TYPE: SECURITIES ’
662. 645. 17.
21. ZIMMER HLDGS INC COM 12/06/2005| 03/20/2006
PROPERTY TYPE: SECURITIES
1,461. 1,424. 37.
39. APPLE INC COM 12/06/2005] 03/22/2006
PROPERTY TYPE: SECURITIES
2,415. 2,892. -477.
505. BRISTOL MYERS SQUIBB CO COM 12/05/2005| 03/22/2006
PROPERTY TYPE: SECURITIES ’
12,835, 11,004. 1,831.
29. SLM CORP COM 12/06/2005| 03/22/2006
PROPERTY TYPE: SECURITIES
1,583. 1,558. 25.
413. UNIVERSAL CORP VA COM 12/05/2005| 03/22/2006
PROPERTY TYPE: SECURITIES
15,118. 16,913, -1,795.
147. UNIVERSAL CORP VA COM 12/05/2005| 03/23/2006
PROPERTY TYPE: SECURITIES
5,371. 6,020. -649.
615. EPIX PHARMACEUTICALS INC COM 12/23/2005| 03/24/2006
PROPERTY TYPE: SECURITIES
2,183. 2,429. -246.
375. REWARDS NETWORK INC COM 12/23/2005| 03/24/2006
PROPERTY TYPE: SECURITIES
3,014, 2,370. 644.
360. APPLE INC COM 12/06/2005| 03/27/2006
PROPERTY TYPE: SECURITIES
21,462. 26,698, -5,236.
130. FRANKLIN RES INC COM 12/02/2005} 03/27/2006
PROPERTY TYPE: SECURITIES
12,6689. 12,321. 348,
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100. WESCO INTL INC COM 12/02/2005) 03/27/2006
PROPERTY TYPE: SECURITIES
6,387. 4,335, 2,052,
138. APPLE INC COM 12/06/2005| 03/28/2006
PROPERTY TYPE: SECURITIES -
8,210, 10,234. -2,024.
49. APPLE INC COM 02/16/2006( 03/28/2006
PROPERTY TYPE: SECURITIES
2,915. 3,427. -512.
333. BURLINGTON RES INC 01/30/2006} 03/31/2006
PROPERTY TYPE: SECURITIES
15,485. 15,293, 192.
190. BURLINGTON RES INC 12/05/2005 03/31/2006
PROPERTY TYPE: SECURITIES
8,835. 5,511, 3,324.
51. TARGET CORP COM 12/06/2005| 04/03/2006
PROPERTY TYPE: SECURITIES
2,628. 2,721. -93.
230. ALBERTO CULVER CO CL B COM 12/02/2005| 04/04/2006
PROPERTY TYPE: SECURITIES
10,244. 10,13s. 108.
160. FRANKLIN RES INC CaM 12/02/2005] 04/04/2006
PROPERTY TYPE: SECURITIES
15,193. 15,164. 29.
150. LANDSTAR SYS INC COM 12/02/2005| 04/04/2006
PROPERTY TYPE: SECURITIES
6,540, 6,309, 231.
46. SLM CORP COM 12/06/2005| 04/05/2006
PROPERTY TYPE: SECURITIES
2,453, 2,472. -19.
6. ABBOTT LABS COM 04/05/2006} 04/06/2006
PROPERTY TYPE: SECURITIES
256. 255. 1.
A
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15. ABBOTT LABS COM 01/20/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
641. 620. 21.
204. ABBOTT LABS COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
8,717. 7,960. 757.
36. AUTONATION INC COM 01/20/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
796. 810. -14.
18. AUTONATION INC COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
398. 396. 2.
1550. AUTONATION INC COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
34,285. 33,527. 758.
6. BANK NEW YORK INC COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
218. 216. 2.
240, BANK NEW YORK INC COM 12/09/2005; 04/06/2006
PROPERTY TYPE: SECURITIES
8,733, 7,776. 957.
3. BOEING CO COM 04,/05/2006} 04/06/2006
PROPERTY TYPE: SECURITIES
240. 234. 6.
181. BOEING CO COM 12/09/2005( 04/06/2006
PROPERTY TYPE: SECURITIES
14,463, 12,632. 1,831.
224. BOEING CO COM 01/30/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
17,899. 15,328. 2,371.
2. BOEING CO COM 01/20/2006| 04/06/2006
PROPERTY TYPE: SECURITIES '
160. 134, 26.
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544. CBS CORP NEW CL B COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
13,616. 14,865. -1,249.
7. CBS CORP NEW CL B COM 01/20/2006( 04/06/2006
PROPERTY TYPE: SECURITIES
175. 178. -3.
13, CBS CORP NEW CL B COM 04/05/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
325. 322, 3.
482. CBS CORP NEW CL B COM 03/03/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
12,004, 11,568. 496.
4. CIGNA CORP COM 04/05/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
521. 525. -4,
137. CIGNA CORP COM 12/29/2005) 04/06/2006
PROPERTY TYPE: SECURITIES
17,859. 15,619. 2,240.
15. CIGNA CORP COM 01/20/2006( 04/06/72006
PROPERTY TYPE: SECURITIES
1,955. 1,707. 248.
2. CIGNA CCRP COM 12/09/2005) 04/06/2006
PROPERTY TYPE: SECURITIES
261. 226. 35.
1. CSX CORP COM 04/05/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
63. 63.
192. CSX CORP COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
12,1460. 9,444, 2,696.
17. CENTERPOINT ENERGY INC COM 01,20/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
204, 225. -21.
JSA
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2478. CENTERPOINT ENERGY INC COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
29,710. 32,115, -2,405.
945. CENTERPOINT ENERGY INC COM 03/03/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
11,330. 12,228. -898.
8. CHEVRON CORP COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
476, 473. 3.
182. CHEVRON CORP COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
10,825. 10,713. 112,
197. FOREST LABS INC COM 03/03/2006( 04/06/2006
PROPERTY TYPE: SECURITIES
8,770. 9,019. -249.
2. FOREST LABS INC COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
89. 89. .
1. FOREST LABS INC COM 01/20/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
45. 43. 2.
49. FOREST LABS INC COM 12/09/2005 04/06/2006
PROPERTY TYPE: SECURITIES
2,181. 1,987. 194,
8. FREEPORT-MCMORAN COPPER & GOLD INC CO 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
516. 500. 16,
7. FREEPORT-MCMORAN COPPER & GOLD INC CO 01/20/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
452. 421. 31.
321. FREEPORT-MCMORAN COPPER & GOLD INC 12/09/2005{ 04/06/2006
PROPERTY TYPE: SECURITIES
20,713. 17,700. 3,013.
SA
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2. GENERAL MLS INC COM 04/05/2006( 04/06/2006
PROPERTY TYPE: SECURITIES
101, 102. -1.
6. GENERAL MLS INC COM 01/20/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
302: 298. 4.
377. GENERAL MLS INC COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
18,996, 18,153. 843.
5. GENWORTH FINL INC CL A COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
171. 170. 1,
331. GENWORTH FINL INC CL A COM 01/30/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
11,320. 10,827. 493,
5. HARLEY DAVIDSON INC COM 01/20/2006) 04/06/2006
PROPERTY TYPE: SECURITIES
253. 267. -14.
277. HARLEY DAVIDSON INC COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
14,030. 14,189. -159.
1. MASCQO CORP COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
33. 33.
6. MASCO CORP COM 01/20/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
196. 180. 16.
320. MASCO CORP COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
10,464. 9,462. 1,002.
1216. MOTOROLA INC COM 12/08/2005] 04/06/2006
PROPERTY TYPE: SECURITIES
28,989, 28,540. 449,
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18. MOTOROLA INC COM 04/05/2006; 04/06/2006
PROPERTY TYPE: SECURITIES
429. 419. 10.
25. MOTOROLA INC COM 01/20/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
596. 574. 22.
801. MOTOROLA INC COM 01/30/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
19,095. 17,966. 1,129.
3. PHELPS DODGE CORP COM 04/05/2006] 04/06/2006
PROPERTY TYPE: SECURITIES
263. 259. 4,
343, PHELPS DODGE CORP COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
30,029. 24,576, 5,453,
418. PRINCIPAL FINL GROUP INC COM 12/09/2005) 04/06/2006
PROPERTY TYPE: SECURITIES
20,897. 20,871. 26.
3. PRINCIPAL FINL GROUP INC COM 04/05/2006) 04/06/20086
PROPERTY TYPE: SECURITIES
150. 145. 1.
11. PRINCIPAL FINL GROUP INC COM 01/20/72006} 04/06/2006
PROPERTY TYPE: SECURITIES
550. 512. 38.
675. PULTE HOMES INC COM 12/09/2005; 04/06/2006
PROPERTY TYPE: SECURITIES
27,197. 27,439. -242,
475, REWARDS NETWORK INC COM 12/23/2005f 04/06/2006
PROPERTY TYPE: SECURITIES
3,596. 3,002. 594.
253. 3M CO COM 12/09/2005; 04/06/2006
PROPERTY TYPE: SECURITIES
20,629, 19,694. 935.
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60. TRONOX INC COM CL B 03/03/2006{ 04/06/2006
PROPERTY TYPE: SECURITIES
1,109. 1,068. 41,
2. WASHINGTON MUT INC COM 01/20/2006} 04/06/2006
PROPERTY TYPE: SECURITIES
88. 86. 2.
2. WASHINGTON MUT INC COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
88. 86. 2.
281 . WASHINGTON MUT INC COM 12/09/2005| 04/06/2006
PROPERTY TYPE: SECURITIES
12,411. 11,723. 6588.
4. WATERS CORP COM 04/05/2006| 04/06/2006
PROPERTY TYPE: SECURITIES
176. 174, 2.
425. WATERS CORP COM 12/09/2005( 04/06/2006
PROPERTY TYPE: SECURITIES
18,742. 16,581. 2,161.
520. AMERIGROUP CORP COM 12/02/2005( 04/07/2006
PROPERTY TYPE: SECURITIES
10,824. 9,689. 1,135.
98. DIAGEQ PLC SPONSORED ADR NEW 12/05/2005 04/10/2006
PROPERTY TYPE: SECURITIES
6,184. 5,896. 288.
120. FRANKLIN RES INC COM 12/02/2005) 04/11/2006
PROPERTY TYPE: SECURITIES
11,283, 11,373, -90.
940. ISOLAGEN INC COM 12/23/2005] 04/11/2006
PROPERTY TYPE: SECURITIES
1,955. 1,%23. 432.
159. ROYAL DUTCH SHELL PLC SPONSORED ADR 1270572005 04/12/2006
PROPERTY TYPE: SECURITIES
10,493. 10,066. 427.
NEY Y
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.29 TRONOX INC COM CL B 03/03/2006| 04/12/2006
PROPERTY TYPE: SECURITIES
5. 5.
50. WESCO INTL INC COM 12/02/2005) 04/13/2006
PROPERTY TYPE: SECURITIES
3,501. 2,167. 1,334.
364. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005| 04/18/2006
PROPERTY TYPE: SECURITIES
3,859, 4,150. -291.
61. NESTLE S A SPONSORED ADR 12705720051 04/19/2006
PROPERTY TYPE: SECURITIES
4,603. 4,606, -3.
1380. SEGUE SOFTWARE INC COM 12/23/2005) 04/19/2006
PROPERTY TYPE: SECURITIES
11, 965. 8,763. 3,202.
125. UNITEDHEALTH GROUP INC COM 12/06/2005| 04/19/2006
PROPERTY TYPE: SECURITIES
5,979. 7,872. -1,893.
522. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005{ 04/20/2006
PROPERTY TYPE: SECURITIES
5,664. 5,951. -287.
.066 CONOCOPHILLIPS COM 12/05/2005{ 04/20/2006
PROPERTY TYPE: SECURITIES
5. 4. 1.
.226 CONOCOPHILLIPS COM 04/05/2006) 04/20/2006
PROPERTY TYPE: SECURITIES
15, 15,
10. CVS/CAREMARK CORP COM 12/06/2005) 04/21/2006
PROPERTY TYPE: SECURITIES
293. 276. 17,
68. NEXEN INC COM 03/08/2006| 04/21/2006
PROPERTY TYPE: SECURITIES
4,072. 3,473. 599,
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42. ZIMMER HLDGS INC COM 12/06/2005| 04/21/2006
PROPERTY TYPE: SECURITIES
2,801. 2,848, -47.
171. CVS/CAREMARK CORP COM 12/06/2005} 04/24/2006
PROPERTY TYPE: SECURITIES
4,996. 4,718. 2178,
185. PEPSICO INC COM 12/06/2005) 04/24/2006
PROPERTY TYPE: SECURITIES
10,491. 11,091. -600,
20. BROADWING CORP COM 12/23/2005) 0472572006
PROPERTY TYPE: SECURITIES
271. 129. 142,
128. CVS/CAREMARK CORP COM 12/06/2005( 04/25/2006
PROPERTY TYPE: SECURITIES
3,717. 3,532, 185.
5. HUDSON HIGHLAND GROUP INC COM 03/30/2006( 04/25/2006
PROPERTY TYPE: SECURITIES
94. 93. 1.
55. ZIMMER HLDGS INC COM 12/06/20051 04/26/2006
PROPERTY TYPE: SECURITIES
3,610. 3,729. -119.
262, CVS/CAREMARK CORP COM 12/06/2005( 04/27/2006
PROPERTY TYPE: SECURITIES
7,718. 7,229, 489.
123. LOWES COS INC COM 12/06/2005) 04/28/2006
PROPERTY TYPE: SECURITIES
7,741. 8,284. -543,
260. SYBRON DENTAL SPECIALTIES INC COM 12/02/2005% 04/28/2006
PROPERTY TYPE: SECURITIES
12,227. 11,726. 501.
102. ZIMMER HLDGS INC COM 12/06/2005| 05/01/2006
PROPERTY TYPE: SECURITIES
6,460. 6,916. -456.

J5A
SE1730 1 000




FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
Kind of Property Description b Date Date sold
acquired
Gross sale Depraciation Costor FMV Adj. basis Bxcess of a Gain
price less ailowed/ other as of as of FMV over or
. expensesofsale | allowable hasis 12/31/69 12/31/69 d (igss)
64. LOWES COS INC COM 12/06/2005| 05/02/2006
PROPERTY TYPE: SECURITIES
4,013, 4,310. -297.
21. ZIMMER HLDGS INC COM 12/06/2005) 05/02/2006
PROPERTY TYPE: SECURITIES
1,303, 1,424, -121,
65. MADDEN STEVEN LTD COM 04/25/2006; 05/03/2006
PROPERTY TYPE: SECURITIES
3,444, 3,215, 229.
155. MADDEN STEVEN LTD COM 01/30/2006| 05/03/2006
PROPERTY TYPE: SECURITIES
8,212, 4,763. 3,449,
100. WESCO INTL INC COM 12/02/2005| 05/03/2006
PROPERTY TYPE: SECURITIES
7,534. 4,335. 3,199,
37. ZIMMER HLDGS INC COM 12/06/2005| 05/03/2006
PROPERTY TYPE: SECURITIES
2,282. 2,509. -227.
465. BRISTOL MYERS SQUIBB CO COM 12/05/2005] 05/04/2006
PROPERTY TYPE: SECURITIES
11,603, 10,132. 1,471.
55. REYNOLDS AMERN INC COM 12/05/2005¢ 05/05/2006
PROPERTY TYPE: SECURITIES
6,300. 5,040. 1,260.
245, SYBRON DENTAL SPECIALTIES INC CCM 12/02/2005] 05/05/2006
PROPERTY TYPE: SECURITIES
11,517. 11, 050. 467.
380. VIEWPOINT CORP COM 04/25/2006| 05/05/2006
PROPERTY TYPE: SECURITIES
608. 562. 46.
2525. VIEWPOINT CORP COM 01/30/2006} 05/05/2006
PROPERTY TYPE: SECURITIES
4,040, 2,828, 1,212,
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304. ADOBE SYS INC COM 04/06/2006 05/08/2006
PROPERTY TYPE: SECURITIES
10,339. 11,011, -672.
6. ALTERA CORP COM 04/05/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
132, 122. 10.
678. ALTERA CORP COM 01/30/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
14,963, 13,180. 1,783.
287. AMERIPRISE FINL INC COM 04/06/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
14,052, 12,889. 1,163.
52. AMERIPRISE FINL INC COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
2,546. 2,286, 260.
1. AMERIPRISE FINL INC COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
49, 42, 7.
659. APPLIED MATLS INC COM 03/03/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
12,547. 12,521, 26.
3. APPLIED MATLS INC COM 04/05/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
57. 54. 3.
493, BANK NEW YORK INC COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
17,343, 15,973. 1,370.
18. BANK NEW YORK INC COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
633. 565. 68.
174. BIOGEN IDEC INC COM 04/06/2006| 05/08/200¢
PROPERTY TYPE: SECURITIES
8,056. 7,837. 219.
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2. BLOCK H & R INC COM 01/20/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
47. 50. -3.
162. BLOCK H & R INC COM 12/09/2005] 05/08/2006
PROPERTY TYPE: SECURITIES
3,799, 3,984. -185.
1., BLOCK H & R INC COM 04/05/2006| 05/08/72006
PROPERTY TYPE: SECURITIES
23. 22. 1.
243, BOSTON SCIENTIFIC CORP COM 12/09/2005{ 05/08/2Q06
PROPERTY TYPE: SECURITIES
5,341. 6,391. -1,050.
6. BOSTON SCIENTIFIC CORP COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
132, 142, -10.
13. BOSTON SCIENTIFIC CORP COM 04/05/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
286. 285. 1.
1313. BOSTON SCIENTIFIC CORP COM 01/30/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
28,859. 28,256, 603.
1. BRISTOL MYERS SQUIBB CO COM 04/05/2006 | 05/G8/2006
PROPERTY TYPE: SECURITIES
25. 24. 1.
187. BRISTOL MYERS SQUIBB CO COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
4,695. 4,002, 693.
71. CSX CORP COM 12/09/2005{ 05/08/2006
PROPERTY TYPE: SECURITIES
5,203. 3,492, 1,711.
83. CAREMARK RX INC COM 04/06/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
3,937. 3,901. 36.
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698. DOLLAR GEN CORP COM 12/29/2005¢ 05/08/2006
PROPERTY TYPE: SECURITIES
11,949, 13,489. -1,550.
3. DOLLAR GEN CORP COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
51. 53. -2.
202. EXELON CORP COM 04/06/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
11,138. 10,7689. 369.
262. EXPRESS SCRIPTS INC COM 0370372006} 05/08/2006
PROPERTY TYPE: SECURITIES
19,744. 22,985. -3,241.
1. EXPRESS SCRIPTS INC COM 04/05/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
75. 86. -11.
142, GANNETT INC COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
81098- 8;554- -456.
1. GANNETT INC COM 04/05/2006f 05/08/2006
PROPERTY TYPE: SECURITIES
57. 59. -2.
431. GENERAL ELEC CO COM 12/09/2005| 05/08/20C6
PROPERTY TYPE: SECURITIES
15,128. 15,344. . -216.
110. HCA-HEALTHCARE CO 12/09/2005 05/08/2006
PROPERTY TYPE: SECURITIES
4,832. 5,7717. -945,
3. HCA-HEALTHCARE CO 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
132. 152. -20.
3. HOME DEPOT INC COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
123. 128. -5.
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43. HOME DEPOT INC COM 12/09/20054 05/08/2006
PROPERTY TYPE: SECURITIES
1,764. 1,769. -5.
1. KERR MCGEE CORP 04/05/2006) 05/08/2006
PROPERTY TYPE: SECURITIES
104. 100. 4.
144, KERR MCGEE CORP 03/03/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
14,986. 13,875. 1,111.
9. KROGER CO COM 04/05/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
18B6. 184, 2.
539. KROGER CO COM 12/09/20051 0570872006
PROPERTY TYPE: SECURITIES
11,157, 10,543. 614.
12. XROGER CO COM . 0172072006 05/08/2006
PROPERTY TYPE: SECURITIES
248, 228. 19.
159. XROGER CO COM 0173072006} 05/08/2006
PROPERTY TYPE: SECURITIES
3,291, 2,942. 349,
129. MEDTRONIC INC COM 12/06/2005] 05/08/2006
PROPERTY TYPE: SECURITIES
6,191, 7,294, -1,103.
1. MELLON FINL CORP COM 04/05/2006) 05/08/2006
PROPERTY TYPE: SECURITIES
39. 36. 3.
227. MELLON FINL CORP COM 03/03/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
8,760. 8,131. 629.
266. MOTOROLA INC COM 01/30/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
6,022. 5,966. 56.
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336. NATIONAL SEMICONDUCTCR CORP COM 04/06/2006) 05/08/2006
PROPERTY TYPE: SECURITIES
10,281. 9,835. 446.
2. NATIONAL SEMICONDUCTOR CORP COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
61. 56. 5.
368. NATIONAL SEMICONDUCTOR CORP COM 12/29/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
11,260, 9,678. 1,582.
25. NORDSTROM INC COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
983. 1,008. -25.
3. NORDSTROM INC COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
i18. 116, 2.
331. NORDSTROM INC COM 12/29/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
13,011. 12,434, 577.
4. NVIDIA CORP COM 0470572006 | 05/08/2006
PROPERTY TYPE: SECURITIES
126. 120. 6.
2. NVIDIA CORP COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
63. 45. 18.
348. NVIDIA CORP COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
10,941, 6,314. 4,627.
4. PROCTER & GAMBLE CO COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
223. 231, -8.
315. PROCTER & GAMBLE CO COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
17,589. 18,040. -451.
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662. RADIOSHACK CORP COM 03/03/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
11,340. 12,737. -1,397.
3. RADIQSHACK CORP COM 04/05/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
51. 56. -5.
560. RADIOSHACK CORP COM 04/06/2006+ 05/08/2006
PROPERTY TYPE: SECURITIES
9,593 10,494. -901.
171. SAFECO CORP COM 12/09/2005} 05/08/2006
PROPERTY TYPE: SECURITIES
9,533 9,738. -205.
4. SARA LEE CORP COM 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
74, 75. -1.
1. SARA LEE CORP COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
19. 18. 1.
314. SARA LEE CORP COM 12/08/2005( 05/08/2006
PROPERTY TYPE: SECURITIES
5,828, 5,646. 182.
144. TXU CORP COM 12/05/2005| 05/08/200%6
PROPERTY TYPE: SECURITIES
8,237. 7,618, 618.
1609. TYSON FOODS INC CL A 12/09/2005} 05/08/2006
PROPERTY TYPE: SECURITIES
23,925, 26,506. -2,581.
13, TYSON FOODS INC CL A 01/20/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
193. 210. -17.
13. TYSON FOODS INC CL A 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
193. 177. 16,
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3. UST INC COM 01/20/2006) 05/08/2006
PROPERTY TYPE: SECURITIES
133. 124, 9.
75. UST INC COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
3,321, 2,990. 333.
161. UNITED STS STL CORP NEW COM 04/06/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
12,063, 10,352, 1,711.
310. UNITED TECHNOLOGIES CORP COM 03/03/2006} 05/08/2006
PROPERTY TYPE: SECURITIES
20,053. 18,1289. 1,924,
2. UNITED TECHNOLOGIES CORP COM 04/05/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
129. 116. 13,
5.5 VIACOM INC CL B COM 01/20/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
221. 234, -13.
544.5 VIACOM INC CL B COM 12/09/2005) 05/08/2006
PROPERTY TYPE: SECURITIES
21,839, 22,670, -831.
4. VIACOM INC CL B COM 04/05/2006 ] 05/08/2006
PROPERTY TYPE: SECURITIES
160. 155. 5.
407. WAL-MART STORES INC COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
19, 356. 19,621. -265.
56. ZIMMER HLDGS INC COM 12/06/20051 05/08/2006
PROPERTY TYPE: SECURITIES
3,470. 3,797. -327.
2. XL CAP LTD CL A COM 01/20/2006] 05/08/2006
PROPERTY TYPE: SECURITIES
134. 140. -6.
R !
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135, XL CAP LTD CL A COM 12/09/2005| 05/08/2006
PROPERTY TYPE: SECURITIES
9,011. 8,999. 12.
1. XI, CAP LTD CL A COM 04/05/2006| 05/08/2006
PROPERTY TYPE: SECURITIES
67. 65. 2.
1045. BROADWING CORP COM 12/23/2005§ 05/09/2006
PROPERTY TYPE: SECURITIES
14,159. 6,740. 7,419.
1. PLUM CREEK TIMBER CO INC COM 01/20/2006| 05/09/2006
PROPERTY TYPE: SECURITIES
37. 38. -1.
435. PLUM CREEK TIMBER CO INC COM 01/30/2006( 05/09/2006
PROPERTY TYPE: SECURITIES
16,070. 16,386. -316.
45. PLUM CREEK TIMBER CO INC COM 12/09/2005] 05/09/2006
PROPERTY TYPE: SECURITIES
1,662. 1,688. -26.
4. PLUM CREEK TIMBER CO INC COM 04/05/2006 05/09/2006
PROPERTY TYPE: SECURITIES
148. 150. -2.
245, SYBRON DENTAL SPECIALTIES INC COM 12/02/2005| 05/09/2006
PROPERTY TYPE: SECURITIES
11,527. 11,050. 477.
64. ZIMMER HLDGS INC COM 12/06/2005| 05/09/2006
PROPERTY TYPE: SECURITIES
3,937. 4,339, -402.
43, ZIMMER HLDGS INC COM 12/06/2005| 05/1072006
PROPERTY TYPE: SECURITIES
2,676, 2,915, -239.
510. CARBO CERAMICS INC COM 12/02/2005| 05/11/2006
PROPERTY TYPE: SECURITIES
27,997. 30,967. -2,970.
J5A
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19. ZIMMER HLDGS INC COM 12/06/2005| 05/11/2006
PROPERTY TYPE: SECURITIES
1,186. 1,288. -102.
1005. CAPITAL ONE FINL CORP COM 01/01/1951| 05/16/2006
PROPERTY TYPE: SECURITIES
86,268. 70,324, 15,944,
181. GROUPE DANONE SPONSORED ADR 12/05/2005| 05/17/2006
PROPERTY TYPE: SECURITIES
4,737. 3,821. 916.
20. XKAO CORP SPONSORED ADR REPSTG 10 SHS 12/05/2005] 05/17/2006
PROPERTY TYPE: SECURITIES
5,422. 4,965. 457.
20. CATERPILLAR INC COM 12/06/2005| 05/31/2006
PROPERTY TYPE: SECURITIES
1,457. 1,181. 276.
12. SLM CORP COM 12/06/2005{ 05/31/2006
PROPERTY TYPE: SECURITIES
642, 645. -3.
18. ARKEMA SPONSORED ADR 12/05/2005) 06/01/2006
PROPERTY TYPE: SECURITIES
644. 664. -20.
.7 ARKEMA SPONSORED ADR 12/05/72005§ 06/06/2006
PROPERTY TYPE: SECURITIES
25. 26. -1.
275. CARDINAL HEALTH INC COM 12/05/2005) 06/06/2006
PROPERTY TYPE: SECURITIES
18,548. 17,842, 706.
1. AUTOZONE INC 04/05/2006] 06/08/2006
PROPERTY TYPE: SECURITIES
92. 100. -8.
2. AUTOZONE INC 01/20/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
183. 190. -7.
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209. AUTOZONE INC 12/09/2005]| 06/08/2006
PROPERTY TYPE: SECURITIES
19,164. 19,723. -559.
3. AUTOZONE INC 05/23/2006( 06/08/2006
PROPERTY TYPE: SECURITIES
275. 267. 8.
168. BALL CORP COM 01/30/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
5,912. §,730. -818.
2. BALL CORP COM 0572372006} 06/08/2006
PROPERTY TYPE: SECURITIES
70. 72. -2.
7. BELLSOUTH CORP 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
240. 244, -4,
17. BELLSOUTH CORP 05/23/20067 06/08/2006
PROPERTY TYPE: SECURITIES
583. 558. 25.
213. BELLSOUTH CORP 03/03/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
7,301, 6,771. 530.
301. CAREMARK RX INC COM 04/06/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
14,884. 14,147, 737.
36. CISCO SYS INC COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
707. 780. -173.
40. CISCO SYS INC COM 05/23/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
785. 831. -46.
625. CISCO SYS INC COM 12/09/2005) 06/08/2006
PROPERTY TYPE: SECURITIES
12,268. 10,950. 1,318.
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626. DEAN FOODS CO NEW COM 05/08/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
22,535. 23,231, -696.
531. DELL INC COM 12/09/2005¢ 06/08/2006
PROPERTY TYPE: SECURITIES
13,375. 17,066. -3,691.
1. DILLARDS INC CL A 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
29. 27. 2.
4. DILLARDS INC CL A 05/23/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
114, 107. 7.
3. DILLARDS INC CL A 01/20/2006} 06/08/2006
PROPERTY TYPE: SECURITIES
86. 18. 8.
119. DILLARDS INC CL A 12/09/2005) 06/08/2006
PROPERTY TYPE: SECURITIES
3,402. 2,876. 526.
23. GENENTECH INC COM NEW 12/06/2005} 06/08/2006
PROPERTY TYPE: SECURITIES
1,773. 2,239, -466.
211. GENERAL ELEC CO COM 12/09/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
7,195. 7,512, -317.
1. HARTFORD FINL SVCS GROUP INC COM 05/23/2006] 06/08/2006
PROPERTY TYPE: SECURITIES
88. 88.
14. HARTFORD FINL SVCS GROUP INC COM 01/20/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
1,230. 1,217, 13.
195. HARTFORD FINL SVCS GROUP INC COM 12/29/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
17,130. 16,949. 181.
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2. HARTFORD FINL SVCS GROUP INC COM 04/05/20067 06/08/2006
PROPERTY TYPE: SECURITIES
176. 165. 11.
10. HUMANA INC 05/23/2006) 06/08/2006
PROPERTY TYPE: SECURITIES
510. 495, 15.
1337. HUMANA INC 05/08/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
68,216, 55,673. 12,543,
26. JOHNSON & JOHNSON COM 01/20/2006 06/08/2006
PROPERTY TYPE: SECURITIES
1,599. 1,616. -17.
15. JOHNSON & JOHNSON COM 05/23/72006( 06/08/2006
PROPERTY TYPE: SECURITIES
922, 905. 17.
280. JOHNSON & JOHNSON COM 1270972005} 06/08/2006
PROPERTY TYPE: SECURITIES
17,219. 16,862. 357.
2. LINCOLN NATL CORP IND COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
114, 114.
8. LINCOLN NATL CORP IND COM 05/23/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
454, 455, -1.
197. LINCOLN NATL CORP IND COM 03/03/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
11,189, 10,997. 192,
355. LINCOLN NATL CORP IND COM 01/30/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
20,163, 18,911. 1,252.
1355, MATTEL INC COM 04/06/2006( 06/08/2006
PROPERTY TYPE: SECURITIES
22,303. 23,650. -1,347.
NEL S
S5E1730 1 000

RHZ7A1A TIR? NT/197/90NT N £a Aa

“ smmmaa o —




FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTthNT INCOME

RUZ7ITE TALKT AT/127/200T NO.CTA . "4 “rAARAnamAan

Kind of Property Description pr Date Date sold
D acquired
Gross sale Depreciation Costor FMV Adj. basis Excess of Gan
price less allowed/ other as of as of FMV over or
sesofgate |  ajlowable _basig 12/31/69 12/31/68 d {logs)
29. MATTEL INC COM 05/23/2006] 06/08/2006
PROPERTY TYPE: SECURITIES
4717. 480. -3.
38. MCDONALDS CORP COM 01/20/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
1, 265. 1,340. =75.
325. MCDONALDS CORP COM 01/30/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
10, 819. 11,343. -524.
6. MCDONALDS CORP COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
200, 207. -7.
531. MCDONALDS CORP COM 12/23/72005| 06/08/2006
PROPERTY TYPE: SECURITIES
17,676. 18,144. -468.
23. MCDONALDS CORP COM 05/23/2006} 06/08/2006
PROPERTY TYPE: SECURITIES
766. 779. -13.
28, MCGRAW HILL COS INC COM 05/08/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
1,448, 1,528. -80.
1. OCCIDENTAL PETE CORP DEL COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
93. 96. -3.
129. OCCIDENTAL PETE CORP DEL COM 1272972005 06/08/2006
PROPERTY TYPE: SECURITIES
11,968. 10,434. 1,534,
35. ORACLE CORP COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
467. 489. -22.
101. ORACLE CORP COM 05/2372006( 06/08/2006
PROPERTY TYPE: SECURITIES
1,346. 1,369. -23.
5E17301 000
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959. ORACLE CORP COM 12/08/2005] 06/08/2006
PROPERTY TYPE: SECURITIES
12,783, 11,978. 805.
6. PENNEY J C CO INC COM 05/23/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
386, 377. 9.
109. PENNEY J C CO INC COM 04/06/2006| 06/08/2006
. PROPERTY TYPE: SECURITIES
7,016, 6,586. 430.
424, PROCTER & GAMBLE CO COM 12/09/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
23,131. 24,282. -1,151.
9. PROCTER & GAMBLE CO COM 05/23/2006{ 06/08/2006
PROPERTY TYPE: SECURITIES
491, 491.
5. PRUDENTIAL FINL INC COM 04/05/2006 06/08/2006
PROPERTY TYPE: SECURITIES
385, 384. 1.
8. PRUDENTIAL FINL INC COM 05/23/2006] 06/08/2006
PROPERTY TYPE: SECURITIES
616. 610. 6.
167. PRUDENTIAL FINL INC COM 12/09/2005] 06/08/2006
PRGPERTY TYPE: SECURITIFS
12,855. 12,705. 150.
3. ROBERT HALF INTL INC COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
113. 116. -3.
272. ROBERT HALF INTL INC COM 12/29/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
10,288. 10,393. -105.
19. ROBERT HALF INTL INC COM 01/20/2006) 06/08/2006
PROPERTY TYPE: SECURITIES
719. 720. -1.
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1. ROCKWELL AUTOMATION INC 04/05/2006) 06/08/2006
PROPERTY TYPE: SECURITIES
64, 73. -9.
5. ROCKWELL AUTOMATION INC 01/20/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
320. 328. -8.
215, ROCKWELL AUTOMATION INC 12/09/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
13,772, 12,745. 1,027.
954, TEXAS INSTRS INC COM 12/09/2005] 06/08/2006
PROPERTY TYPE: SECURITIES
28,924. 31,921. -2,997.
274, UNUM GROUP COM 12/09/2005| 06/08/2006
PROPERTY TYPE: SECURITIES
4,943, 6,023, -1,080.
2. UNUM GROUP COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
36. 41. -5.
8. UNUM GROUP COM 05/23/72006| 06/08/2006
PROPERTY TYPE: SECURITIES
144. 138. 6.
6. WACHOVIA CORP 2ND NEW COM 04/05/72006| 06/08/2006
PROPERTY TYPE: SECURITIES
326. 342. -16.
209. WACHOVIA CORP 2ND NEW COM 03/03/2006 06/08/2006
PROPERTY TYPE: SECURITIES
11,367. 11,581, -214.
8. WELLS FARGO & CO NEW COM 05/23/2006{ 06/08/2006
PROPERTY TYPE: SECURITIES
%49. 536. 13.
4. WELLS FARGO & CO NEW COM 04/05/2006| 06/08/2006
PROPERTY TYPE: SECURITIES
215. 261, 14.
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110. WELLS FARGO & CO NEW COM 12/09/2005]| 06/08/2006
PROPERTY TYPE: SECURITIES
7,555. 6,915, 640.
89. QUALCOMM INC COM 12/06/2005| 06/09/2006
PROPERTY TYPE: SECURITIES
3,922. 4,004. ~-82.
30. GENENTECH INC COM NEW 12/06/2005( 06/12/2006
PROPERTY TYPE: SECURITIES
2,379. 2,921, ~542.
.5 MADDEN STEVEN LTD COM 01/30/2006) 06/13/2006
PROPERTY TYPE: SECURITIES
15. 10. 5.
36. GENENTECH INC COM NEW 12/06/2005{ 06/14/2006
PROPERTY TYPE: SECURITIES
2,833. 3,505. -672.
325. MEDCO HLTH SOLUTIONS INC COM 12/05/2005| 06/14/2006
PROPERTY TYPE: SECURITIES
16, 844. 18,203. -1,359.
150. HOLLY CORP COM PAR $0.01 12/02/2005| 06/15/2006
PROPERTY TYPE: SECURITIES
6,038. 4,729. 1,309.
95. COACH INC COM 02/02/2006| 06/16/2006
PROPERTY TYPE: SECURITIES
2,845. 3,451. -606.
90. COACH INC COM 02/01/2006) 06/16/2006
PROPERTY TYPE: SECURITIES
2,695. 3,261. -566.
469. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005| 06/16/2006
PROPERTY TYPE: SECURITIES
4,867. 5,347. -480.
.15 EMBARQ CORP COM 04/05/2006{ 06/16/2006
PROPERTY TYPE: SECURITIES
6. 7. -1.
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.1 EMBARQ CORP COM 12/09/2005) 06/16/2006
PROPERTY TYPE: SECURITIES
4. 5. -1.
24. GENENTECH INC COM NEW 12/06/2005] 06/16/2006
PROPERTY TYPE: SECURITIES
1,872. 2,336. -464.
67. GOLDMAN SACHS GROUP INC COM 04/19/2006| 06/16/2006
PROPERTY TYPE: SECURITIES
9,603. 11,184. -1,581.
100. MOTOROLA INC COM 01/06/2006] 06/16/2006
PROPERTY TYPE: SECURITIES
2,000. 2,392. -392.
23 . MOTOROLA INC COM 12/06/2005) 06/16/2006
PROPERTY TYPE: SECURITIES
460. 542. -82,
22. COACH INC COM 02/01/20061 06/19/2006
PROPERTY TYPE: SECURITIES
656. 797. -141.
65. COACH INC COM 02/15/2006 06/19/2006
PROPERTY TYPE: SECURITIES
1,939. 2,314, -375.
40. COACH INC COM 02/15/2006} 06/19/2006
PROPERTY TYPE: SECURITIES
1,193. 1,420. -227.
18. COACH INC COM 04/10/2006| 06/19/2006
PROPERTY TYPE: SECURITIES
537. 634. -97,
13. COACH INC COM 04/10/2006{ 06/20/2006
PROPERTY TYPE: SECURITIES
381. 458. -1717.
10. GENENTECH INC COM NEW 12/06/2005| 06/20/2006
PROPERTY TYPE: SECURITIES
7170. 974. -204.
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95. AMERICAN INTL GROUP INC COM 1270572005} 06/21/2006
PROPERTY TYPE: SECURITIES
5,699. 6,284, -585.
355. CHEVRON CORP COM 12/05/2005| 06/21/2006
PROPERTY TYPE: SECURITIES
20,858. 21,112, -254.
.75 CRAY INC NEW COM 04/25/2006| 06/21/2006
PROPERTY TYPE: SECURITIES
5. 5.
8. GENENTECH INC COM NEW 12/06/2005| 06/21/2006
PROPERTY TYPE: SECURITIES
617. 779. -162.
75. LABORATQORY CORP AMER HLDGS COM NEW 12/05/2005| 06/21/2006
PROPERTY TYPE: SECURITIES
4,696, 3,853. 843.
590. MAVERICK TUBE CORP COM 02/28/2006| 06/21/2006
PROPERTY TYPE: SECURITIES
37,139. 27,242. 9,897.
230. UST INC COM 12/05/2005( 06/21/2006
PROPERTY TYPE: SECURITIES
10, 219. 8,671, 1,548.
110. WASHINGTON MUT INC COM 12/05/2005| 06/21/2006
PROPERTY TYPE: SECURITIES
4,960. 4,554. 406.
2. CHICAGO MERCANTILE EXCHANGE HLDGS INC 12/06/2005{ 06/22/2006
PROPERTY TYPE: SECURITIES
942. 720. 222,
20. MOTOROLA INC COM 12/06/2005{ 06/22/2006
PROPERTY TYPE: SECURITIES
394, 472. -78.
25. TEXAS INSTRS INC COM 04/25/2006| 06/22/2006
PROPERTY TYPE: SECURITIES
741. 887. -146.
J
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10. GENENTECH INC COM NEW 12/06/2005| 06/23/2006
PROPERTY TYPE: SECURITIES
772. 974. -202.

65. ALTRIA GROUP INC COM 03/22/2006| 06/26/2006
PROPERTY TYPE: SECURITIES

4,682, 4,773, -91,
45. APACHE CORP COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES

2,B875. 3,077. -202.
90. BRISTOL MYERS SQUIBB CO COM 12/05/2005] 06/26/2006
PROPERTY TYPE: SECURITIES

2,317, 1,961. 356.
35. CHEVRON CORP COM 12/05/2005) 06/26/2006
PROPERTY TYPE: SECURITIES

2,094, 2,081, 13.
125. CONOCOPHILLIPS COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES

7,785. 7,932, -147.
75. DEVON ENERGY CORP NEW COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES

4,245, 4,692. -447.
35. ENCANA CORP COM 06/14/2006| 06/26/2006
PROPERTY TYPE: SECURITIES

1,773, 1,645, 128.
45, FEDERATED DEPT STORES INC DEL COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES

1,634. 1,471. 163.
140. MERCK & CO INC COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES

4,925, 4,211. 714.
35. OCCIDENTAL PETE CORP DEL COM 12/05/2005( 06/26/2006
PROPERTY TYPE: SECURITIES

3,500. 2,906. 594,
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60. QUEST DIAGNOSTICS INC COM 12/05/2005| 06/26/2006
PROPERTY TYPE: SECURITIES
3,501. 3,010. 491.
50. UNITEDHEALTH GROUP INC COM 05/04/2006 | 06/26/2006
PROPERTY TYPE: SECURITIES
2,249. 2,339, -90.
60. WASHINGTON MUT INC COM 12/05/2005) 06/26/2006
PROPERTY TYPE: SECURITIES
2,702. 2,484. 218.
1. 1.2 ACRES LINVILLE SHORES, AVERY COUN 03/23/2005} 06/26/2006
PROPERTY TYPE: SECURITIES
75,000. 31,316s. 43,684.
77. MOTOROLA INC COM ° 12/06/2005} 06/27/2006
PROPERTY TYPE: SECURITIES
1,540. i,81s. ~-276.
269. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005| 06/28/2006
PROPERTY TYPE: SECURITIES
2,755. 3,067. -312.
22. GENENTECH INC COM NEW 12/06/2005} 06/28/2006
PROPERTY TYPE: SECURITIES
1,709. 2,142, -433.
42. MEDTRONIC INC COM 12/06/2005| 06/28/2006
PROPERTY TYPE: SECURITIES
1,974, 2,375. -401.
112. MOTOROLA INC COM 12/06/2005| 06/28/2006
PROPERTY TYPE: SECURITIES
2,157. 2,641. -484.
3. CHICAGO MERCANTILE EXCHANGE HLDGS INC 12/06/2005] 06/29/2006
PROPERTY TYPE: SECURITIES
1,429. 1,080. 349.
146. MEDTRONIC INC COM 12/06/2005f 06/29/2006
PROPERTY TYPE: SECURITIES
6,874. 8,255. -1,381.
N
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71. QUALCOMM INC COM 12/06/2005| 06/29/2006
PROPERTY TYPE: SECURITIES
2,804. 3,184. ~390.
3. CATERPILLAR INC COM 06/22/2006| 06/30/2006
PROPERTY TYPE: SECURITIES
223, 217. 6.
119. HOME DEPQT INC COM 03/06/2006] 06/30/2006
PROPERTY TYPE: SECURITIES
4,256. 4,997, -741.
54. TEXAS INSTRS INC COM 04/25/2006} 06/30/2006
PROPERTY TYPE: SECURITIES
1,621, 1,916. -295.
51. CATERPILLAR INC COM 06/22/20061 07/03/2006
PROPERTY TYPE: SECURITIES
3,812, 3,689. 123.
8. CATERPILLAR INC COM 12/06/2005| 07/03/2006
PROPERTY TYPE: SECURITIES
598. 472. 126.
11. GENENTECH INC COM NEW 12/06/2005] 07/05/2006
PROPERTY TYPE: SECURITIES
919. 1,071, -152.
32. GENENTECH INC COM NEW 12/06/2005) 07/05/2006
PROPERTY TYPE: SECURITIES
2,695, 3,115. -420.
126. LAFARGE S A SPONSORED ADR NEW 12/05/2005| 07/05/2006
PROPERTY TYPE: SECURITIES
3,857. 2,713, 1,144,
287. MEDTRONIC INC COM 12/06/2005) 07/05/2006
PROPERTY TYPE: SECURITIES
13,479. 16,227. -2,748.
36. MEDTRONIC INC COM 06/22/2006| 07/05/2006
PROPERTY TYPE: SECURITIES
1,691, 1,778. -87.
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128. NOVO-NORDISK A S ADR 12/05/2005| 07/05/2006
PROPERTY TYPE: SECURITIES
7,868. 6,975. 893.
180. ADVO INC 04/04/2006| 07/06/2006
PROPERTY TYPE: SECURITIES
6,421, 5,762. 659.
134. NOVO-NORDISK A S ADR 12/05/72005] 07/06/2006
PROPERTY TYPE: SECURITIES
8,252, 7,302, 950.
8. AMERICAN ELEC PWR INC COM 01/20/2006( 07/07/2006
PROPERTY TYPE: SECURITIES
277. 303. -26,
537. AMERICAN ELEC PWR INC COM 12/09/20051 07/07/2006
PROPERTY TYPE: SECURITIES
18,622. 20,0009. -1,387.
6. AMERICAN ELEC PWR INC COM 0470572006 07/07/2006
PROPERTY TYPE: SECURITIES
208. 206. 2.
10. AMERICAN ELEC PWR INC COM 05/23/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
347, 329. 18.
22. CIGNA CORP COM 12/09/2005} 07/07/2006
PROPERTY TYPE: SECURITIES .
2,188. 2,482. -294,
151. CENTEX CORP COM 06/08/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
7,820. 6,726. 1,094.
140. COGNIZANT TECHNOLOGY SOLUTIONS CL A 12/02/2005} 07/07/2006
PROPERTY TYPE: SECURITIES
9,272. 6,897. 2,375.
2. COMERICA INC COM 04/05/2006] 07/07/2006
PROPERTY TYPE: SECURITIES
107. 118. -11.
A
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317. COMERICA INC COM 12/09/2005( 07/07/2006
PROPERTY TYPE: SECURITIES
16,999. 18,082. -1,083.
5. COMERICA INC COM 01/20/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
268. 279. -11.
8. COMERICA INC COM 05/23/2006 07/07/2006
PROPERTY TYPE: SECURITIES
429, 442, -13,
198. CONOCOPHILLIPS COM 05/08/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
13,582, 13,038, 544,
50. DARDEN RESTAURANTS INC COM 04/06/2006} 07/07/2006
PROPERTY TYPE: SECURITIES
1,919. 2,01S. -96.
398. DEAN FOODS CO NEW COM 05/08/2006) 07/07/2006
PROPERTY TYPE: SECURITIES
14,972. 14,770. 202,
317. DEVON ENERGY CORP NEW COM 01/30/2006| 07/07/2006
. PROPERTY TYPE: SECURITIES
19,964. 21,369. -1,405.
2. DEVON ENERGY CORP NEW COM 04/05/2006( 07/07/2006
PROPERTY TYPE: SECURITIES
126. 124. 2.
191. DEVON ENERGY CORP NEW COM 04/06/2006§ 07/07/2006
PROPERTY TYPE: SECURITIES
12,029, 11,758. 271.
17. DOLLAR GEN CORP COM 04/05/2006) 07/07/2006
PROPERTY TYPE: SECURITIES
248, 302. -54,
52. DOLLAR GEN CORP COM 01/20/2006} 07/07/2006
PROPERTY TYPE: SECURITIES
757. 901. -144.
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414. DOLLAR GEN CORP COM 01/30/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
6,028. 6,910. -882.
684. FREEPORT-MCMORAN COPPER & GOLD INC 12/09/2005) 07/07/2006
PROPERTY TYPE: SECURITIES
39,807. 37,716. 2,091.
199. FREEPORT-MCMORAN COPPER & GOLD INC 03/03/2006] 07/07/2006
PROPERTY TYPE: SECURITIES
11,581, 10,713, 808.
4. GENWORTH FINL INC CL A COM 05/23/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
139, 133. 6.
134. GENWORTH FINL INC CL A COM 01/30/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
4,670. 4,383. 287.
5. GILEAD SCIENCES INC COM 04705720061 07/07/2006
PROPERTY TYPE: SECURITIES
305. 322. -17.
9. GILEAD SCIENCES INC COM 0572372006 07/07/2006
PROPERTY TYPE: SECURITIES
548, 494. 54.
303. GILEAD SCIENCES INC COM 12/09/2005; 07/07/2006
PROPERTY TYPE: SECURITIES
18, 455. 15,744. 2,711,
731. HUMANA INC 05/08/2006 07/07/2006
PROPERTY TYPE: SECURITIES
40,946. 30,439. 10,507.
4948. INTEL CORP COM 12/09/2005( 07/07/2006
PROPERTY TYPE: SECURITIES
92,822. 128,252. -35,430.
107. JOHNSON & JOHNSON COM 12/09/2005) 07/07/2006
PROPERTY TYPE: SECURITIES
6,487. 6,444. 43.
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310. KERR MCGEE CORP 03/03/2006 07/07/2006
PROPERTY TYPE: SECURITIES
21,554, 14,935, 6,619,
27. LAFARGE S A SPONSORED ADR NEW 12/05/2005| 07/07/2006
PROPERTY TYPE: SECURITIES
822. 581. 241,
1. LOCKHEED MARTIN CORP COM 04/05/2006( 07/07/2006
PROPERTY TYPE: SECURITIES
73. 75. -2.
2. LOCKHEED MARTIN CORP COM 05/23/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
147. 148. -1,
90. LOCKHEED MARTIN CORP COM 12/09/2005| 07/07/2006
PROPERTY TYPE: SECURITIES
6,601. 5,665. 936.
5. MERRILL LYNCH & CO INC COM 04/05/2006 07/07/2006
PROPERTY TYPE: SECURITIES
357. 398. -41.
466. MERRILL LYNCH & CO INC COM 05/08/2006) 07/07/2006
PROPERTY TYPE: SECURITIES
33,285, 35,640. -2,355.
145. NOVO-NORDISK A S ADR 12/05/2005| 07/07/2006
PROPERTY TYPE: SECURITIES
9,012. 7,901. 1,111,
775. ORACLE CORP COM 12/09/2005| 07/07/2006
PROPERTY TYPE: SECURITIES
11,423. 9,680. 1,743,
155. PACTIV CORP COM 06/08/2006{ 07/07/2006
PROPERTY TYPE: SECURITIES
3,819, 3,645. 174.
5. PERKINELMER INC COM 04/05/2006 07/07/2006
PROPERTY TYPE: SECURITIES
107. 116. -9.
TSR
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416. PERKINELMER INC COM 01/30/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
8,876. 9,493, -617.
14. REYNOLDS AMERN INC COM 05/23/2006} 07/07/2006
PROPERTY TYPE: SECURITIES
1,644. 1,539. 105.
1. RYDER SYS INC COM 04/05/2006( 07/07/2006
PROPERTY TYPE: SECURITIES
56. 47. 9,
295, RYDER SYS INC COM 03/03/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
16,661. 13,387. 3,274.
316. WELLS FARGO & CO NEW COM 12/09/2005( 07/07/2006
PROPERTY TYPE: SECURITIES
21,421, 19,864. 1,557.
30. WOODHEAD INDS INC COM 04/25/2006| 07/07/2006
PROPERTY TYPE: SECURITIES
573. 522. 51.
205. WOODHEAD INDS INC COM 12/23/2005| 07/07/2006
PROPERTY TYPE: SECURITIES
3,915. 2,877. 1,038,
6. CHICAGO MERCANTILE EXCHANGE HLDGS INC 12/06/2005( 07/10/2006
PROPERTY TYPE: SZCURITIES
2,946. 2,160. 786.
138. NOVO-NORDISK A S ADR 12/05/2005| 07/10/2006
PROPERTY TYPE: SECURITIZS
8,714. 7,520. 1,194,
16. NOVO-NORDISK A S ADR 12/05/72005| 07/11/2006
PROPERTY TYPE: SECURITIES
1,022. 872. 150.
16. FEDEX CORP COM 06/22/2006| 07/12/2006
PROPERTY TYPE: SECURITIES
1,832. 1,802. 30.
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202. MOTOROLA INC COM 1270672005 07/12/2006
PROPERTY TYPE: SECURITIES
3,924. 4,763. ~-839.
110. NAVIGANT INTL INC COM 04/25/72006} 07/13/2006
PROPERTY TYPE: SECURITIES
1,770. 1,454, 3le.
765. NAVIGANT INTL INC COM 01/19/2006] 07/13/2006
PROPERTY TYPE: SECURITIES
12,308. 8,654. 3,654.
72. HOME DEPOT INC COM 03/06/2006| 07/17/2006
PROPERTY TYPE: SECURITIES
2,432. 3,023, -591.
89. HOME DEPOT INC COM 03/07/2006| 07/17/2006
PROPERTY TYPE: SECURITIES
3,006. 3,694. -688.
143. HOME DEPOT INC COM 1270672005 07/17/2006
PROPERTY TYPE: SECURITIES
41830- 51931- _1'101.
144. TARGET CORP COM 12/06/2005| 07/17/2006
PROPERTY TYPE: SECURITIES
6,864. 7,682. -818.
15. WAL-MART STORES INC COM 06/22/2006| 07/17/2006
PROPERTY TYPE: SECURITIES
644. 731. -87.
300. WAL-MART STORES INC COM 05/30/20064f 07/17/2006
PROPERTY TYPE: SECURITIES
12,877. 14,548. -1,671.
379. HOME DEPOT INC COM 12/06/2005| 07/18/2006
PROPERTY TYPE: SECURITIES
12,525, 15,720. -3,195.
65. HOME DEPOT INC COM 06/22/2006| 07/18/2006
PROPERTY TYPE: SECURITIES
2,148. 2,376. -228.
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352. MOTOROLA INC COM 12/06/2005{ 07/18/2006
PROPERTY TYPE: SECURITIES
6,781. 8,300. -1,519.
56. TARGET CORP COM 12/06/2005| 07/18/2006
PROPERTY TYPE: SECURITIES
2,521, 2,988. -467.
.6 AIR LIQUIDE ADR 12705720051 07/19/2006
PROPERTY TYPE: SECURITIES
22. 20. 2.
19. FEDEX CORP COM 06/22/2006) 07/19/2006
PROPERTY TYPE: SECURITIES
2,083, 2,140. -57.
722. CISCO SYS INC COM 03/03/2006( 07/20/2006
PROPERTY TYPE: SECURITIES
12,829, 15, 346. -2,517.
65. CISCO SYS INC COM _06/22/2006 07/20/2006
PROPERTY TYPE: SECURITIES )
1,155, 1,288. -133.
210. PLANTRONICS 12/02/2005( 07/21/2006
PROPERTY TYPE: SECURITIES
3,951, 5,979. -2,028.
100. QUALCOMM INC COM 12/06/2005| 07/26/2006
PROPERTY TYPE: SECURITIES
3,443, 4,499, -1, 056.
10. SLM CORP COM 12/06/2005| 07/27/2006
PROPERTY TYPE: SECURITIES
508. 537. -29.
270. PLANTRONICS 12/02/2005( 07/28/2006
PROPERTY TYPE: SECURITIES
4,235, 7,687. -3,452.
325. HOLLY CORP COM PAR $0.01 12/02/2005§ 07/31/2006
PROPERTY TYPE: SECURITIES
16,652. 10, 246. 6,406.
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23. SLM CORP COM 12/06/20051 07/31/2006
PROPERTY TYPE: SECURITIES
1,153, 1,236. -83.
45. REYNOLDS AMERN INC COM 12/05/2005| 08/02/2006
PROPERTY TYPE: SECURITIES
5,696. 4,123. 1,573.
27. SLM CORP COM 12/06/2005} 08/04/2006
PROPERTY TYPE: SECURITIES
1,381. 1,451. -70.
1. LOT 12, RICH MOUNTAIN ESTATES, BOONE 03/29/2005| 08/04/2006
PROPERTY TYPE: SECURITIES
42,000. 32,270. 9,730.
4. SLM CORP COM 12/06/2005| 08/07/2006
PROPERTY TYPE: SECURITIES
202, 215. -13.
807. ADVANCED MICRO DEVICES INC COM 04/06/2006) 08/08/2006
PROPERTY TYPE: SECURITIES
16,478, 28,059. -11,581.
8. ADVANCED MICRO DEVICES INC COM 05/23/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
163. 266. -103.
32. ADVANCED MICRO DEVICES INC COM 07/07/2006] 08/08/2006
PROPERTY TYPE: SECURITIES
653. 747, -94.
182. AMERICAN EXPRESS CO COM 04/06/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
9,557. 9,528. 29.
178. ANADARKO PETE CORP COM 07/07/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
8,359. 8,4317. -78.
357. BJ SVCS CO COM 01/30/2006¢{ 08/08/2006
PROPERTY TYPE: SECURITIES
13,413. 14,680. -1,267.
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3. BJ SVCS CO coM 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
113, 105. 8.
168. BARR PHARMACEUTICALS INC COM 06/08/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
8,613. 8,659. -46.
285. BARR PHARMACEUTICALS INC COM 07/07/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
14,612, 13,412. 1,200.
2. BURLINGTON NORTHN SANTA FE CP COM 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
138, 172. -34.
281. BURLINGTON NCRTHN SANTA FE CP COM 03/03/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
19,430. 22,573, -3,143.
462. CIGNA CORP COM 12/09/2005] 08/08/2006
PROPERTY TYPE: SECURITIES
49,654. 52,118. -2,464.
9. CIGNA CORP COM 05/23/2006)] 08/08/2006
PROPERTY TYPE: SECURITIES
967. 839. 128.
1688. CENDANT CORP 12/09/2005] 08/08/2C06
PROPERTY TYPE: SECURITIES
3,443, 4,288. -845.
1417. CENDANT CORP 05/08/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
2,891. 3,473. -582.
19. CENDANT CORP 04/05/2006(| 08/08/2006
PROPERTY TYPE: SECURITIES
39. 45, -6.
1437. CENDANT CORP 04/06/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
2,931. 3,417. -486.

A
5E1730 1 00D

RH7A1A TAICT NI/19219NN7 NOo.ca_na A rrAAARAmAn~




FORM 990-PF - PART IV

CAPITAL GAINS LOSSES FOR TAX ON INVE ENT INCOME
Kind ot Property Description 0 Date Date sold
acquired
Gross sale Depreciatfon Costor FMV Ad]. basis Bxcess or Gain
price less allowed/ other as of as of FMV over or
|_sxpensgs of sale | alowabie basis 12/31/69 12/31/69, di __(loss)
568. CENDANT CORP 01/30/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
1,159. 1,333. -174.
109. CENDANT CORP 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
222, 254, -32.
34. CENDANT CORP 01/20/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
69. 79. -10.
375. CITIZENS COMMUNICATIONS CO COM 06/08/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
5,036. 4,680. 356.
401. COMPUWARE CORP 12/09/2005) 08/08/2006
PROPERTY TYPE: SECURITIES
2,695. 3,693. -998.
10. COMPUWARE CORP 01/20/2006; 08/08/2006
PROPERTY TYPE: SECURITIES
67. 83. -16.
2. COMPUWARE CORP 04/05/2006 08/08/2006
PROPERTY TYPE: SECURITIES
13. 15. -2.
8. COMPUWARE CORP 05/23/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
54. 58. ~4.
59. DEVON ENERGY CCRP NZW COM 04/06/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
3,776. 3,632, 144.
1B3. EMERSON ELEC CO COM 04/06/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
14,738. 15,222, -484.
4. EMERSON ELEC CO COM 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
322. 332. -10.
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5. EMERSON ELEC CO COM 05/23/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
403, 403.
28. EMERSON ELEC CO COM 01/20/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
2,255, 2,202. 53.
79. EMERSON ELEC CO COM 12/29/2005| 08/08/2006
PROPERTY TYPE: SECURITIES
6,362. 5,877. 385.
120. GENERAL ELEC CO COM 12/09/2005( 08/08/2006
PROPERTY TYPE: SECURITIES
3,918. 4,272. -354,
246. GILEAD SCIENCES INC COM 12/09/2005| 08/08/2006
PROPERTY TYPE: SECURITIES
15,180. 12,782, 2,398.
12. GOLDMAN SACHS GROUP INC COM 05/08/2006] 08/08/2006
PROPERTY TYPE: SECURITIES
1,851, 1,957. -106.
9. HEWLETT PACKARD CO COM 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
300. 300. -6.
290. HEWLETT PACKARD CO COM 0370372006 08/Q08/2006
PROPERTY TYPE: SECURITIES
9,657. g,764. ~107.
8. HEWLETT PACKARD CO COM 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
266. 262. 4.
43, HEWLETT PACKARD CO COM 01/20/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
1,432. 1,390. 42.
567. HEWLETT PACKARD CO COM 06/08/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
18,881. 17,061. 1,820.
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249, INTEL CORP COM 12/09/2005( 08/C8/2006
PROPERTY TYPE: SECURITIES
4,352. 6,454. -2,102.
98. INTEL CORP COM 01/20/2006) 08/08/2006
PROPERTY TYPE: SECURITIES
1,713. 2,187. -474,
42. INTEL CORP COM 03/03/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
734. 848. -114.
387. JOHNSON & JOHNSON COM 12/05/2005| 08/08/2006
PROPERTY TYPE: SECURITIES
24,574, 23,305. 1,269.
1629. MCGRAW HILL COS INC COM 05/08/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
93,162. 88,895. 4,267.
12. MCGRAW HILL COS INC COM 12/098/2005) 08/08/2006
PROPERTY TYPE: SECURITIES
686. 638. 48.
47. MCGRAW HILL COS INC COM 05/23/2006) 08/08/2006
PROPERTY TYPE: SECURITIES
2,688. 2,420. 268.
10. METLIFE INC COM 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
528. 515. 13,
48. METLIFE INC COM 12/09/2005| 08/08/2006
PROPERTY TYPE: SECURITIES
2,534, 2,444, 80.
84. PHELPS DODGE CORP COM 07/07/2006( 08/08/2006
PROPERTY TYPE: SECURITIES
7,261. 6.822. 439.
23. PHELPS DODGE CORP COM 12/09/2005( 08/08/2006
PROPERTY TYPE: SECURITIES
1,988. 1,648. 340.
AL
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988. PROGRESSIVE CORP OHIO COM 07/07/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
22,528, 25,135. -2,607.
1. REYNOLDS AMERN INC COM 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
126, 110. 16.
7. REYNOLDS AMERN INC COM 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
879. 749, 130.
32. REYNOLDS AMERN INC COM 12/28/2005| 08/08/2006
PROPERTY TYPE: SECURITIES
4,018. 3,041, 977.
70. SAFECO CORP COM 12/09/2005| 08/08/2006
‘1 PROPERTY TYPE: SECURITIES
3,797. 3,987. -190.
3. SAFEWAY INC COM NEW 04/05/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
86. 76. 10,
471. SAFEWAY INC COM NEW 01/30/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
13,484. 11, 205. 2,279.
10. SAFEWAY INC COM NEW 05/23/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
286. 235, 51.
459. SUPERVALU INC COM 01/30/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
12,324. 14,849. -2,525.
380. SUPERVALU INC COM 03/03/20061 08/08/2006
PROPERTY TYPE: SECURITIES
10,203. 11,883. -1,680.
4. SUPERVALU INC COM 04/05/2006{ 08/08/2006
PROPERTY TYPE: SECURITILES
107. 122. -15.
K
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8. SUPERVALU INC COM 05/23/2006¢ 08/08/2006
PROPERTY TYPE: SECURITIES
215. 240. -25.
10. 3M CO CoM 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
690. 835. -145.
164. 3M CO COM 06/08/2006) 08/08/2006
PROPERTY TYPE: SECURITIES
11,311. 13,104. -1,793.
36. WATSON PHARMACEUTICALS INC COM 01/20/2006) 08/08/2006
PROPERTY TYPE: SECURITIES
809. 1,208. -399,
507. WATSON PHARMACEUTICALS INC COM 12/29/2005] 08/08/2006
PROPERTY TYPE: SECURITIZS
11,387. 16,569. -5,182.
4. WATSON PHARMACEUTICALS INC COM 04/05/2006} 08/08/2006
PROPERTY TYPE: SECURITIES
90. 116. -26.
12. WATSON PHARMACEUTICALS INC COM 05/23/2006| 08/08/2006
PROPERTY TYPE: SECURITIES
270. 306. -36.
590. YANKEE CANDLE INC COM 12/02/2005¢ 08/08/2006
PROPERTY TYPE: SECURITIES
14,474. 15,370. -896.
17. CHICAGO MERCANTILE EXCHANGE‘ HLDGS IN 12/06/2005| 08/10/2006
PROPERTY TYPE: SECURITIES
8,139, 6,120. 2,019.
.4 WYNDHAM WORLDWIDE CORP COM 12/09/2005| 08/10/2006
PROPERTY TYPE: SECURITIES
11, 16. ~5.
22. CHEICAGO MERCANTILE EXCHANGE HLDGS IN 12/06/2005; 08/11/2006
PROPERTY TYPE: SECURITIES
10,335, 7,920. 2,415.
J
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32. SLM CORP COM 12/06/2005| 08/14/2006
PROPERTY TYPE: SECURITIES
1,549. 1,719. -170.
143. COMPANHIA VALE DO RIO DOCE SPONSORE|| 01/31/2006) 08/15/2006
PROPERTY TYPE: SECURITIES
3,1489. 3,621. -472.
19. DEERE & CO COM 06/22/2006| 08/15/2006
PROPERTY TYPE: SECURITIES
1,284. 1,492. -208.
31. DEERE & CO COM 03/06/2006| 08/15/2006
PROPERTY TYPE: SECURITIES
2,095. 2,415, -320.
.625 VODAFONE GROUP PLC SPONSORED ADR NE 12/05/2005{ 08/15/2006
PROPERTY TYPE: SECURITIES
13. 15. -2.
65. DEERE & CO COM 03/06/2006| 08/16/2006
PROPERTY TYPE: SECURITIES
4,693. 5.065. -372.
57. DEERE & CO COM 03/07/2006] 08/16/2006
PROPERTY TYPE: SECURITIES
4,116. 4,347. -231.
41. DEERE & CO COM 03/08/2006| 08/16/2006
PROPERTY TYPE: SECURITIES
2,960. 3,122. -162.
16. FEDEX CORP COM 06/22/2006| 08/16/2006
PROPERTY TYPE: SECURITIES
1,617. 1,802. -185.
108. COGNIZANT TECHNOLOGY SCOLUTIONS CL A 12/02/2005| 08/17/2006
PROPERTY TYPE: SECURITIES
7,588. 5,321. 2,267.
157. COMPANHIA VALE DO RIO DOCE SPONSORE 01/31/2006| 08/17/2006
PROPERTY TYPE: SECURITIES
3,552, 3,975. -423.
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312. COMPANHIA VALE DO RIO DOCE SPONSORE 02/02/2006| 08/17/2006
PROPERTY TYPE: SECURITIES
7,060. 7,632. -572.
38. COMPANHIA VALE DO RIO DOCE SPONSORED 06/22/2006] 08/17/2006
PROPERTY TYPE: SECURITIES
860. 844. 16.
30. ALTRIA GROUP INC COM 03/22/2006 08/21/2006
PROPERTY TYPE: SECURITIES
2,510. 2,203. 307.
90. ALTRIA GROUP INC COM 12/05/2005| 08/21/2006
PROPERTY TYPE: SECURITIES
7,529. 6,548. 981.
183. MERCK & CO INC COM 07/28/2006| 08/21/2006
PROPERTY TYPE: SECURITIES
7,258, 7,591. -333.
.5 PACCAR INC COM 12/05/2005} 08/22/2006
PROPERTY TYPE: SECURITIES
29. 24. 5.
24. CHICAGO MERCANTILE EXCHANGE HLDGS IN 12/06/2005( 08/23/2006
PROQPERTY TYPE: SECURITIES .
10,703. B,640. 2,063.
463. SLM CORP COM 12/06/2005] 08/23/2006
PROPERTY TYPE: SECURITIES
21,270. 24,877, -3,607.
50. SLM CORP COM 06/22/2006} 08/23/2006
PROPERTY TYPE: SECURITIES
2,297. 2,617. ~320.
56. HALLIBURTON CO COM 04/11/2006) 08/24/2006
PROPERTY TYPE: SECURITIES
1,854. 2,234. -380.
106. HALLIBURTON CO COM 04/10/2006{ 08/24/2006
PROPERTY TYPE: SECURITIES
3,510. 4,179. -669.
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140. LOWES COS INC COM 12/06/2005/ 08/24/2006
PROPERTY TYPE: SECURITIES
3,719. 4,714, -995,
239. FRONTIER OIL CORP COM 0371372006} 08/30/2006
PROPERTY TYPE: SECURITIES
8,179. 6,152. 2,027.
137. ONEOK INC NEW COM 12/02/2005| 08/30/2006
PROPERTY TYPE: SECURITIES
5.187. 3,774. 1,413.
30. TECHNITROL INC 04/25/2006( 08/30/2006
PROPERTY TYPE: SECURITIES
879. 723. 156.
80. TECHNITROL INC 12/23/2005( 08/30/2006
PROPERTY TYPE: SECURITIES
2,344. 1,405. 939,
575. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005| 08/31/2006
PROPERTY TYPE: SECURITIES
5,702. 6,555, -853.
155. HMS HLDGS CORP COM 04/25/72006( 09/01/2006
PROPERTY TYPE: SECURITIES
2,238. 1,254, 984.
255. HMS HLDGS CORP COM 12/23/72005) 09/01/2006
PROPERTY TYPE: SECURITIES
3,682. 1,985. i,697.
950. AEROPOSTALE COM 12/02/2005) 09/06/2006
PROPERTY TYPE: SECURITIES
24,129. 23,735. 394.
116. COGNIZANT TECHNOLOGY SOLUTIONS CL A 12/02/20051 09/07/2006
PROPERTY TYPE: SECURITIES
8,029. 5,715. 2,314.
8. ABBOTT LABS COM 0572372006 09/08/2006
PROPERTY TYPE: SECURITIES
391. 335. 56.
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181. ABBOTT LABS COM 12/09/2005) 09/08/2006
PROPERTY TYPE: SECURITIES
8,837. 7.063. 1,774.
1333. ADVANCED MICRO DEVICES INC COM 07/07/2006) 09/08/2006
PROPERTY TYPE: SECURITIES
34,024. 31,1290, 2,904.
5. AMERISQURCEBERGEN CORP COM 04/05/2006) 09/08/20086
PROPERTY TYPE: SECURITIES
225. 242. -17. _
16. AMERISOURCEBERGEN CORP COM 05/23/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
720. 701. 19.
5. AMERISOURCEBERGEN CORP COM 01/20/2006] 09/08/2006
PROPERTY TYPE: SECURITIES
225, 205. 20.
438. AMERISOURCEBERGEN CORP COM 12/09/2005; 08/08/2006
PROPERTY TYPE: SECURITIES
19,708. 17,841. 1,867.
843. ANADARKO PETE CORP COM 07/07/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
39,204. 39,858. -754.
326. APACHE CORP COM 12/09/2005] 09/08/2006
PROPERTY TYPE: SECURITIES
21,031, 22,699. -1,668.
446. APPLE INC COM 07/07/2006( 09/08/2006
PROPERTY TYPE: SECURITIES
32,382. 24,624, 7,728,
19. AUTONATION INC COM 05/23/2006) 09/08/2006
ERGPERTY TYPE: SECURITIES
373. 414. -41.
932. AUTONATION INC COM 12/09/2005} 09/08/2006
PROPERTY TYPE: SECURITIES
18,276. 20,159. -1,883.
&
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43. CBS CORP NEW CL B COM 05/23/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
1,222. 1,07s. 14e6.
723. CBS CORP NEW CL B COM 03/03/2006 09/08/2006
PROPERTY TYPE: SECURITIES
20,540. 17,1352, 3,188,
70. CATERPILLAR INC COM 12/06/2005| 09/08/2006
PROPERTY TYPE: SECURITIES
4,755. 4,133, 622.
106. CONOCOPHILLIPS COM 05/08/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
6,419. 6,980. -561.
3.774 CONOCOPHILLIPS COM 04/05/2006{ 09/08/2006
PROPERTY TYPE: SECURITIES
229. 246. -37.
28.226 CONOCOPHILLIPS COM 0173072006 09/08/2006
PROPERTY TYPE: SECURITIES
1,709, 1,791, -82,
260. CONSTELLATION ENERGY CORP COM 03/03/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
15,459. 15,018. 441,
1. CONSTELLATION ENERGY CORP COM 04/05/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
59. - 55. 4,
12. CONSTELLATION ENERGY CORP COM 04/06/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
713. 654, 56.
603. DEAN FOODS CO NEW COM 0570872006 09/08/2006
PROPERTY TYPE: SECURITIES
25,536. 22,377. 3,159.
1062. DOLLAR GEN CORP COM 01/30/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
13,445. 17,725. -4,280.
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137. GENWORTH FINL INC CL A COM 01/30/2006( 09/08/2006
PROPERTY TYPE: SECURITIES
4,833. 4,481. 352,
116. HANESBRANDS INC COM 07/07/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
2,519, 2,220. 299.
846. INTEL CORP COM 03/03/2006) 09/08/2006
PROPERTY TYPE: SECURITIES
16,403. 17,089, -686.
87. KIMBERLY CLARK CORP COM 07/07/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
5,568. 5,275. 293.
4. KIMBERLY CLARK CORP COM 05/23/2006( 09/08/2006
PROPERTY TYPE: SECURITIES
256. 239. 17.
152. KIMBERLY CLARK CORP COM 12/09/2005§ 09/08/2006
PROPERTY TYPE: SECURITIES
9,728, 8,887. 841.
1. KIMBERLY CLARK CORP COM 04/05/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
64. S8. 6.
124. MGIC INVT CORP WIS COM 08/08/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
7,229. 7,002, 227.
305. MYLAN LABS INC COM 07/07/2006% 09/08/2006
PROPERTY TYPE: SECURITIES
6,182. 5,999. 183.
1. NORTHROP GRUMMAN CORP COM 04/05/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
68. 69. -1.
3. NORTHROP GRUMMAN CORP COM 05/23/2006| 09/08/200¢6
PROPERTY TYPE: SECURITIES
612, 601. 11.
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307. NORTHROP GRUMMAN CORP COM 12/09/2005¢ 09/08/2006
PROPERTY TYPE: SECURITIES
20,868. 18,021. 2,847,
110. OMNICOM GROUP INC COM 08/08/2006| 09/08/2006
PROPERTY TYPE: SECURITIES .
9,966. 9,592. 374.
16. PFIZER INC COM 04/05/2006; 09/08/2006
PROPERTY TYPE: SECURITIES
443, 402. 41.
50. PFIZER INC COM 05/23/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
1,384. 1,192. 192.
793. PFIZER INC COM 06/08/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
21,957. 18,675, 3,282.
312. QUALCOMM INC COM 12/06/2005| 09/08/2006
PROPERTY TYPE: SECURITIES
11,391, 14,037. -2,646.
422. REALOGY CORP COM 12/09/2005| 09/08/2006
PROPERTY TYPE: SECURITIES
8,474. 12,688. -4,214.
85. REALOGY CORP COM 05/08/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
1,707. 2,466, -759.
370. REYNOLDS AMERN INC COM 12/05/2005) 08/08/2006
PROPERTY TYPE: SECURITIES
23,834. 16,952. 6,882.
22. REYNOLDS AMERN INC COM 12/29/2005§ 09/08/2006
PROPERTY TYPE: SECURITIES
1,418, 1,045. 373.
272 . ROCKWELL AUTOMATION INC 08/08/2006) 09/08/2006
PROPERTY TYPE: SECURITIES
15,474. 16, 845. -1,371.
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223. 3IM CO COM 06/08/2006( 09/08/2006
PROPERTY TYPE: SECURITIES
15,931. 17, 818. -1,887.
1114. TYCO INTL LTD NEW COM 12/09/2005| 09/08/2006
PROPERTY TYPE: SECURITIES
29,253, 31,704. -2,451,
368. ACE LTD COM 12/09/2005| 09/08/2006
PROPERTY TYPE: SECURITIES
20,180. 20,174. 6.
11. ACE LTD COM 01/20/2006| 09/08/2006
PROPERTY TYPE: SECURITIES
603. 599. 4.
6. ACE LTD COM 0572372006} 09/08/2006
PROPERTY TYPE: SECURITIES
329. 315. 14.
3. ACE LTD COM 04/05/20061 09/08/2006
PROPERTY TYPE: SECURITIES
165. 157. 8.
.5 CANON INC ADR REPSTG 5 SHS 02/21/2006( 09/11/2006
PROPERTY TYPE: SECURITIES
25. 20. 5.
180. BECTON DICKINSON & CO COM 12/05/2005] 09/12/2006
PROPERTY TYPE: SECURITIES
12,555. 10,426. 2,129.
19. FEDEX CORP COM 06/22/2006] 09/12/2006
PROPERTY TYPE: SECURITIES
1,969. 2,140. -171.
14. FEDEX CORP COM .12/06/2005; 09/12/2006
PROPERTY TYPE: SECURITIES
1,451. 1,393. 58.
81. PEABODY ENERGY CORP COM 04/19/2006{ 09/12/2006
PROPERTY TYPE: SECURITIES
2,906. 4,958. -2,052.
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98. PEABODY ENERGY CORP COM 07/10/2006| 09/12/2006
PROPERTY TYPE: SECURITIES
3,516. 5,671. -2,155.
36. PEABODY ENERGY CORP COM 02/02/2006} 09/12/2006
PROPERTY TYPE: SECURITIES
1,292, 1,835, -543,
2. PEABODY ENERGY CORP COM 06/22/2006| 09/12/2006
PROPERTY TYPE: SECURITIES
72. 100. -28.
125. TECHNITROL INC 12/23/72005| 09/12/2006
PROPERTY TYPE: SECURITIES
3,406. 2,195. 1,211.
105. DENBURY RES INC COM NEW 04/25/2006) 09/13/2006
PROPERTY TYPE: SECURITIES
3,020. 3,671. -651.
180. DENBURY RES INC COM NEW 1272372005 09/13/2006
PROPERTY TYPE: SECURITIES
5,178. 4,244. 934.
202, QUALCOMM INC COM 12/06/2005( 09/14/2006
PROPERTY TYPE: SECURITIES
7,514. 9,088. -1,574.
272. QUALCOMM INC COM 12/06/2005| 09/15/2006
PROPERTY TYPE: SECURITIES
10,130. 12,237. -2,107.
36. QUALCOMM INC COM 06/22/2006| 09/15/2006
PROPERTY TYPE: SECURITIES
1,341, 1,526. -185.
5. AT&T INC COM 04/05/72006( 09/20/2006
PROPERTY TYPE: SECURITIES
158. 136. 22.
3., AETNA INC NEW COM 04/05/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
116. 149. -33.
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6. AETNA INC NEW COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
232. 295. -63.
85. AIR LIQUIDE ADR 12/05/2005] 09/20/2006
PROPERTY TYPE: SECURITIES
3,425, 2,844, 581.
23. ALLSTATE CORP COM 05/23/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,394, 1,282, 112.
3. ALTRIA GROUP INC COM 01/20/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
247. 226. 21.
3. ALTRIA GROUP INC COM 12/09/2005} 09/20/2006
PROPERTY TYPE: SECURITIES
247. 217. 30.
5. AMERICAN EXPRESS CO COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
269. 262. 7.
16. AMERICAN INTL GROUP INC COM 01/20/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,047. 1,085. -38.
2. AMERICAN INTL GROUP INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
131. 132, -1.
6. AMERISOURCEBERGEN CORP COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
278. 244. 34.
33. AMGEN INC COM 12/09/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES
2,336. 2,587. -251.
18. ANGLO IRISH BK CORP PLC SPONSORED AD 03/15/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,953. 2,975. -22.
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1. APPLE INC COM 07/07/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
5. 55, 20.
3. ARCHER DANIELS MIDLAND CO COM 09,08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
116. 118. -2.
1. ASHLAND INC NEW COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
63. 66. -3.
2. AUTODESK INC COM 01/20/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
74. 88. -14.
23. AUTODESK INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
852. 990. -138.
104. AXA SA SPONSORED ADR 12/05/2005} 09/20/2006
PROPERTY TYPE: SECURITIES
3,850. 3,259. 591.
10. BB&T CORP COM 05/23/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
439. 420. 19.
2. BB&T CORP COM 04/05/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
88. 80. 8.
36. BP P L C SPONSORED ADR 12/05/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
2,364, 2,472. -108.
240. BANCO SANTANDER CENT HISPANO S A AD 12/05/2005] 09/20/2006
PROPERTY TYPE: SECURITIES
3,782. 3,036. 746.
68. BANK NOVA SCOTIA HALIFAX COM 03/15/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,933. 2,828. 105.

J
5€1730 1 000




FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

Kind ot Property Daescription or Date Date soid
D acquired
Gp lsale De;lxlrecia:/on Cc:shtor TMO\: Adj boafsis "Eﬁ\e,s of Gain
U eS8 allowe other as as over or
Aallowable basis | 12369 | 12/3vee | ad basis (loss)
7. BARR PHARMACEUTICALS INC COM 07/07/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
373. 329. 44.
14. BELLSOUTH CORP 03/03/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
581. 445, 136.
1. BEST BUY INC COM 05/23/20061 09/20/2006
PROPERTY TYPE: SECURITIES
54. 52. 2.
5. BEST BUY INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
271. 251. 20.
10. BOEING CO COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
762. 727. 35.
36. BOSTON SCIENTIFIC CORP COM 08/08/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
598. 567. 31.
7. BURLINGTON NORTHN SANTA FE CP COM 03/03/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
503. 562. -59.
11. CBS CORP NEW CL B COM 03/03/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
3l6. 264 . 52.
1. CIT GROUP INC NEW COM 04/05/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
48. 55. -7.
17. CIT GROUP INC NEW COM 04/06/2006 | 09/208/2006
PROPERTY TYPE: SECURITIES
817. 929. -112.
51. CADBURY SCHWEPPES PLC ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
2,166, 2,007. 159.
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64. CANON INC ADR REPSTG 5 SHS 02/21/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
3,282. 2,617, 665.
1. CARDINAL HEALTH INC COM 04/05/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
70. 75. -5.
3. CAREMARK RX INC COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
176. 141. 33.
38. ADR CEMEX S A DE C V NEW REP ORD PAR 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,156. 1,082. 74.
32. CENTERPOINT ENERGY INC COM 0970872006 09/20/2006
PROPERTY TYPE: SECURITIES
447. 450. -3.
23. CENTEX CORP COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,197. 1,128. 69.
3. CENTURYTEL INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
118. 117. 1.
74. CISCO SYS INC COM 12/08/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
1,693. 1,296. 397.
40. CITIGROUP INC COM 0572372006 09/20/2006
PROPERTY TYPE: SECURITIES
2,003. 1,962. 41.
8. CLOROX CO DEL COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
496. 486. 10.
68. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
660. 775. -115,
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32, COCA COLA CO COM 05/23/72006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,426. 1,394. 32.
5. COLGATE PALMOLIVE CO COM 08/08/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
309. 294. 15.
9. COMPUTER SCIENCES CORP 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
438. 429, 9.
14. CONOCOPHILLIPS COM 01/30/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
809. - 888. -79.
5. CONSTELLATION ENERGY CORP COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
297, 273. 24.
12. COUNTRYWIDE FIN CORP COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
427. 441. -14.
5. COVENTRY HEALTH CARE INC COM 08/08/2006f 09/20/2006
PROPERTY TYPE: SECURITIES
266. 272. -6.
150. DARDEN RESTAURANTS INC COM 04/06/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
6,211. 6,045, 166.
6. DEAN FOODS CO NEW COM 05/08/2006 | 09/20/2006
PROPERTY TYPE: SECURITIES
254. 223. 31.
42. DIAGEO PLC SPONSORED ADR NEW 12/05/72005} 09/20/2006
PROPERTY TYPE: SECURITIES
3,010. 2,527. 483,
5. DOLLAR GEN CORP COM 01/30/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
72. 83. -11.
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5. DOVER CORP COM 08/08/2006| 08/20/2006
PROPERTY TYPE: SECURITIES
240. 236. 4.
20. EDISON INTL COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
8317, 8217. 10.
1. EMBARQ CORP COM 12/09/2005] 09/20/2006
PROPERTY TYPE: SECURITIES
48. 47. 1.
2. EMERSON ELEC CO COM 12/29,2005} 09/20/2006
PROPERTY TYPE: SECURITIES
164. 151. 13.
2. EQUIFAX INC COM 01/20/2006| 05/20/2006
PROPERTY TYPE: SECURITIES
73. 78. -5.
17. EQUIFAX INC COM 12/08/20054§ 09/20/2006
PROPERTY TYPE: SECURITIES
621, 656. -35.
72. ERICSSON L M TEL CO ADR CL B SEK 10 05/16/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,505. 2,427. 78.
68. ESSILOR INTL ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
3,430. 2,870. 560.
46. EXXON MOBIL CORP COM 07/07/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
3,016. 2,927. 89.
1. FEDERAL HOME LN MTG CORP COM 01/20/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
65. 67. -2,
4., FEDERAL HOME LN MTG CORP COM 03703720061 09/20/2006
PROPERTY TYPE: SECURITIES
258. 267. -9,
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1. FEDERAL NATL MTG ASSN COM 04/05/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
54, 54.
3. FEDERAL NATL MTG ASSN COM 01/20/2006 09/20/2006
PROPERTY TYPE: SECURITIES
163. 161. 2.
2. FISERV INC COM 01/20/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
94, 89. 5.
7. FISERV INC COM 05/23/2006 09/20/200¢
PROPERTY TYPE: SECURITIES
330. 308. 22,
1. FISERV INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
47, 43, 4.
14. FIRSTENERGY CORP COM 05/23/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
782. 740. 42.
16. FOMENTO ECONOMICO MEXICANQ SA SPON A 03/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,616. 1,328, 288.
8. FOREST LABS INC COM 09/08/2006; 09/20/2006
PROPERTY TYPE: SECURITIES
397. 3B2. 15.
12. FREEPORT-MCMORAN COPPER & GOLD INC C 0370372006 09/20/2006
PROPERTY TYPE: SECURITIES
623. 650. -27.
85. FRESENIUS MED CARE AG SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
3,657, 2,709. 948.
68. FUJI PHOTO FILM LTD ADR 2 ORD 12/05/2005) 09/20/2006
PROPERTY TYPE: SECURITIES
2,536. 2,264, 272,
JBA
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29. GENERAL ELEC CO COM 12/09/2005¢1 09/20/2006
PROPERTY TYPE: SECURITIES
1,013. 1,032, -19.
12. GENERAL MLS INC COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
634. 642, -8.
3. GILEAD SCIENCES INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
197. 156. 41.
50. GLAXOSMITHKLINE PLC SPONSORED ADR 07/18/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,705. 2,734, -29.
22. GOLDMAN SACHS GROUP INC COM 05/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
3,654, 3,588. 66.
91. GROUPE DANONE SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
2,690. 1,921, 769.
39, HSBC HLDGS PLC SPON ADR NEW 12/05/2005) 09/20/2006
PROPERTY TYPE: SECURITIES
3,538. 3,148, 390.
3. HARLEY DAVIDSON INC COM 12/09/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES
183. 154. 29.
1. HEINZ H J CO COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
41. 41.
60. HEWLETT PACKARD CO COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,207, 2,163, 44,
8. HOME DEPOT INC COM 12/09/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES
288. 329. -41,
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19. HONEYWELL INTL INC COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
762, 728. 34.
55. HOYA CORP SPONSORED ADR 05/16/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
1,919. 2,130. -211.
2. ILLINOIS TOOL WKS INC COM 05/23/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
89. 99. -10.
100. ING GROEP N V SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
4,396. 3,364. 1,032.
7. INTEL CORP COM 03/03/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
137. 141. -4,
16. INTERNATIONAL BUSINESS MACHS COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
1,331. 1,3%0. -59.
14. INTUIT COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
468. 372. 96.
55. J P MORGAN CHASE & CO COM 03/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,609. 2,487. 122.
9. JOHNSON & JOHNSON COM 09/08/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
579. 573. 6.
34, JONES APPAREL GROUP INC COM 09,/08/20061¢( 09/20/2006
PROPERTY TYPE: SECURITIES
1,113. 1,054. 99.
9. KAO CORP SPONSORED ADR REPSTG 10 SHS 12/05/2005f 09/20/2006
PROPERTY TYPE: SECURITIES
2,335. 2,234, 101.
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6. KROGER CO COM 05/23/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
136. 121, 15.
25. KYOCERA CORP ADR 12/05/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
2,134, 1,753. 381.
137. L OREAL CO ADR 12/05/2005) 09/20/2006
PROPERTY TYPE: SECURITIES
2,760. 2,000. 760.
34. LAFARGE S A SPONSORED ADR NEW 12/05/72005} 09/20/2006
PROPERTY TYPE: SECURITIES
1,102. 732. 370.
4. LAUDER ESTEE COS INC CL A 06/08/2006) 09/20/2006
PROPERTY TYPE: SECURITIES
157. 156. 1.
2. LEHMAN BROS HLDGS INC COM 04/05/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
145. 148, -3.
8. LEHMAN BROS HLDGS INC COM 01/20/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
578. 549. 30.
4., LEHMAN BROS HLDGS INC COM 05/23/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
289. 267. 22.
4. LEHMAN BROS HLDGS INC COM 07/07/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
289. 261, 28.
13. LEXMARK INTL NEW CL A 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
762. 724, 38.
3. LOWES COS INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
85. 85.
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113. LUXOTTICA GROUP S P A SPONSORED ADR 12/03/72005§ 09/20/2006
PROPERTY TYPE: SECURITIES
3,255, 2,874, 381.
116. MANULIFE FINL CORP COM 08/24/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
3,788. 3,796. -8.
3. MARATHON OIL CORP COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
217. 270. -53.
1. MCKESSON CORP COM 06/08/2006 09/20/2006
PROPERTY TYPE: SECURITIES
54. 46. 8.
20. MERCK & CO INC COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
835. 693. 142,
18. MERRILL LYNCH & CO INC COM 05/08/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
1,400. 1,377, 23,
7. METLIFE INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
389. 356. 33.
53. MICROSQFT CORP COM 01/30/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,437. 1,482. -45.
5. MORGAN STANLEY COM 0470572006 09/20/2006
PROPERTY TYPE: SECURITIES
366. 324. 42.
23. MORGAN STANLEY COM 07/07/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,682. 1,479, 203.
15. MYLAN LABS INC COM 07/07/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
315. 295. 20.
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19. NATIONAL AUSTRALIA BK LTD SPONSORED 12/05/2005) 09/20/2006
PROPERTY TYPE: SECURITIES
2,632, 2,283. 349.
8. NATIONAL CITY CORP COM 05/23/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
296. 295, 1.
4. NATIONAL CITY CORP COM 04/05/2006 09/20/2006
PROPERTY TYPE: SECURITIES
148. 142. 6.
1. NATIONAL CITY CORP COM 12/09/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
37. 35. 2.
35. NESTLE S A SPONSORED ADR 12/05/2005¢ 09/20/2006
PROPERTY TYPE: SECURITIES
3,034, 2,643, 391.
46. NEXEN INC COM 03/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,252. 2,350. -98.
53. NOVARTIS A G SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
3,081. 2,790. 291,
47. NUCOR CORP COM 04/06/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
2,296. 2,616, -320.
2. OCCIDENTAL PETE CORP DEL COM 09/08/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
90. 94. -4,
6. OMNICOM GROUP INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
544. 523. 21.
189. ONEOK INC NEW COM 12/02/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
6,996. 5,206. 1,790.
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369. ORACLE CORP COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
6,660. 4,609. 2,051.
5. PG&E CORP COM 07/07/2006{ 09/20/2006
PROPERTY TYPE: SECURITIES
206. 198. 8.
5. PPG INDS INC COM 0572372006 09/20/2006
PROPERTY TYPE: SECURITIES
334. 322. 12.
13. PENNEY J C CO INC COM 09/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
888. 829. 59.
5. PEPSICO INC COM 05/23/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
326. 299, 27.
3. PERKINELMER INC COM 01/30/2006 09/20/2006
PROPERTY TYPE: SECURITIES
56. 68. -12.
70. PFIZER INC COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,984. 1,649, 335.
8. PRUDENTIAL FINL INC COM 12/09/2005| 09/20/2006
PROPERTY TYPE: SECURITIES
594. 609. -15.
14. QUALCOMM INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
530. 478. 52.
3. RAYTHEON CO COM NEW 05/23/2006[ 09/20/2006
PROPERTY TYPE: SECURITIES
142. 138. 4,
22. REALOGY CORP COM 05/08/2006| 09/20/2006
, PROPERTY TYPE: SECURITIES
471. 638. -167.
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86. REED ELSEVIER P L C SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES

3,777. 3,113, 664.
34. ROBERT HALF INTL INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES

1,128. 1,106. 22.
44. ROCHE HLDG LTD SPONSORED ADR 12/05/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES

3,845. 3,408. 437.

24. ROYAL DUTCH SHELL PLC SPONSORED ADR 12/05/2005| 09/20/2006
PROPERTY TYPE: SECURITIES

1,563. 1,519. 44.
8. RYDER SYS INC COM 08/08/2006( 09/20/2006
PROPERTY TYPE: SECURITIES
423. 400. 23.

1. SAFECO CORP COM 12/09/2005| 09/20/2006

PROPERTY TYPE: SECURITIES

58. 57. 1.
53. SANOFI-AVENTIS SPONSORED ADR 12/05/2005} 09/20/2006
PROPERTY TYPE: SECURITIES
2,311, 2,200. 111.

28. SAP AKTIENGESELLSCHAFT SPONSORED ADR 12/705/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES

1,379. 1,271, 108.

19. SARA LEE CORP COM 07/07/2006] 09/20/2006
PROPERTY TYPE: SECURITIES

288, 261. 27.
2. SCHLUMBERGER LTD COM 06/08/2006( 09/20/2006
PROPERTY TYPE: SECURITIES

116. 116.
63. SMITH & NEPHEW PLC SPDN ADR NEW 12/05/2005{ 09/20/2006

PROPERTY TYPE: SECURITIES
2,739. 2,974, -235.
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53. SONY CORP ADR NEW 12/05/20051 09/20/20406
PROPERTY TYPE: SECURITIES
2,211. 1,990. 221.
3. SPRINT NEXTEL CORP COM 04/05/2006] 09/20/2006
PROPERTY TYPE: SECURITIES
52. 71. -19.
5. SPRINT NEXTEL CORP COM 1270972005 09/20/2006
PROPERTY TYPE: SECURITIES
87. 113, -26.

71. STMICROELECTRONICS N V SHS NEW YORK 04/25/2006| 09/20/2006
PROPERTY TYPE: SECURITIES

1,210. 1,387. -177.
64. TEXAS INSTRS INC COM 12/09/2005] 09/20/2006
PROPERTY TYPE: SECURITIES
2,078. 2,141. -63.
21. 3M CO COM 06/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,553, 1,678. -125.
17. TIME WARNER INC NEW COM 12/09/2005} 09/20/2006
PROPERTY TYPE: SECURITIES
296. 300. -4.
41. TOTAL S A SPONSORED ADR 12705/2005) 09/20/200¢6
PROPERTY TYPE: SECURITIES
2,625. 2,608. 16.
33. TYCO INTL LTD NEW COM 12/09/2005{ 09/20/2006
PROPERTY TYPE: SECURITIES
887. ) 933. -52.
35. US BANCORP DEL COM NEW 05/237/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
1,164. 1,087. 717.
5. UNITED PARCEL SVC INC CL B 05/23/2006] 09/20/2006

PROPERTY TYPE: SECURITIES
366. 406. -40.
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3. UNITED PARCEL SVC INC CL B 04/05/2006) 09/20/2006
PROPERTY TYPE: SECURITIES
220. 243. -23.
7. UNITEDHEALTH GROUP INC COM 12/09/2005] 09/20/2006
PROPERTY TYPE: SECURITIES
362. 446, -84.
8. VERIZON COMMUNICATIONS INC COM 04/05/2006% 09/720/20Q06
PROPERTY TYPE: SECURITIES
289. 274. 15.
23. VERIZON COMMUNICATIONS INC COM 03/03/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
831. 776. 55.
94. VODAFONE GROUP PLC SPONSORED ADR NEW 12/05/2005[ 09/206/2006
PRCPERTY TYPE: SECURITIES
2,033. 2,324, -291.
45. WACHOVIA CORP 2ND NEW COM 03/03/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
2,506. 2,493, 13.
6. WAL-MART STORES INC COM 12/09/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
292. 289. 3.
2. WATERS CORP COM 05/23/2006) 09/20/2006
PROPERTY TYPE: SECURITIES
89. 85. 4.
9. WELLPOINT INC COM 08/08/2006| 09/20/2006
PROPERTY TYPE: SECURITIES
700. 677. 23.
4., WELLS FARGO & CO NEW COM 12/09/20051 09/20/2006
PROPERTY TYPE: SECURITIES
145, 126. 19.
6. WYNDHAM WORLDWIDE CORP COM 12/09/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
169. 244. -75.
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24, YUM BRANDS INC COM 05/23/2006} 09/20/2006
PROPERTY TYPE: SECURITIES
1,271. 1,273. -2.
1. YUM BRANDS INC COM 12/09/2005( 09/20/2006
PROPERTY TYPE: SECURITIES
53. 48, 5.
203. FRONTIER OIL CORP COM 03/13/2006¢1 09/21/2Q006
PROPERTY TYPE: SECURITIES
5,311. 5,225, 86.
250. AMERICAN INTL GROUP INC COM 12/05/2005) 09/26/2006
PROPERTY TYPE: SECURITIES
L6, 597. 16,538. 59.
16. HALLIBURTON CO COM 04/10/2006} 09/26/2006
PROPERTY TYPE: SECURITIES
460. 631. -171.
\ 165. HALLIBURTON CO COM 01/25/2006| 09/26/2006
‘ PROPERTY TYPE: SECURITIES
4,739. 6,243. ' -1,504.
.375 HANESBRANDS INC COM 07/07/2006( 09/26/2006
PROPERTY TYPE: SECURITIES
8. 7. 1.
29. HALLIBURTON CO COM 01/725/2006) 09/28/2006
PROPERTY TYPE: SECURITIES
834. 1,097. -263.
184. HALLIBURTON CO COM 01/23/2006; 09/28/2006
PROPERTY TYPE: SECURITIES
,294. 6,878. -1,584.
110. HALLIBURTON CO COM 06/22/2006| 09/28/2006
PROPERTY TYPE: SECURITIES
165. 3,948, -783.
402 . HALLIBURTON CG COM 12/06/2005 09/28/2006
PROPERTY TYPE: SECURITIES
567. 13,105.

-1,528.
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143. WALGREEN CO COM 12/06/2005| 09/28/2006
PROPERTY TYPE: SECURITIES
6,415, 6,628. -213.
140. WALGREEN CO COM 12/06/2005] 09/29/2006
PROPERTY TYPE: SECURITIES
6,255, 6,489, -234.
10. WALGREEN CO COM 09/26/2006] 09/29/200¢6
PROPERTY TYPE: SECURITIES
447. 453. -6.
31. WALGREEN CO COM 06/22/2006| 09/29/2006
PROPERTY TYPE: SECURITIES
1,385. 1,345. 40.
243 . RESOURCES CONNECTION INC COM 12/02/2005) 10/03/2006
PROPERTY TYPE: SECURITIES
6,654, 7,120. -466.
79.25 CRAY INC NEW COM 04/25/2006( 10/04/2006
PROPERTY TYPE: SECURITIES
867. 558, 309.
543.75 CRAY INC NEW COM 12/23/2005] 10/04/2006
PROPERTY TYPE: SECURITIES
5,948, 3,023. 2,925.
75. ABBOTT LABS COM 08/28/2006| 10/06/200C6
PROPERTY TYPE: SECURITIES
3,469. 3,692. -223.
118. ABBOTT LABS COM 08/23/72006{ 10/06/2006
PROPERTY TYPE: SECURITIES
5,458. 5,779. -321.
16. CATERPILLAR INC COM 08/26/2006) 10/06/2006
PROPERTY TYPE: SECURITIES
1,075. 1,058. 17.
63. CATERPILLAR INC COM 12/06/2005]| 10/06/2006
PROPERTY TYPE: SECURITIES
4,232. 3,719.

513.
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140. FEDERAL NATL MTG ASSN COM 12/05/2005| 10/06/2006
PROPERTY TYPE: SECURITIES
8,045, 6,680. 1,365.
292. PACCAR INC COM 12/05/2005{ 10/06/2006
PROPERTY TYPE: SECURITIES
17,127, 14,055, 3,072,
235. QUEST DIAGNOSTICS INC COM 12/05/2005] 10/06/2006
PROPERTY TYPE: SECURITIES
12,119, 11,790. 329.
245, UST INC COM 12/05/2005| 10/06/2006
PROPERTY TYPE: SECURITIES
13,476. 9,2137. 4,239.
35. ABBOTT LABS COM 08/23/2006) 10/09/2006
PROPERTY TYPE: SECURITIES
1,639. 1,714. -75.
1580. BORDERS GROUP INC 12/05/2005| 10/09/2006
PROPERTY TYPE: SECURITIES
32,249, 32,417, -168.
140. CITIGROUP INC COM 12/05/2005} 10/09/2006
PROPERTY TYPE: SECURITIES
7,134, 6,849, 28B5.
75. FEDERAL HOME LN MTG CORP COM 0372272006 10/09/2006
PROPERTY TYPE: SECURITIES
5,070. 4,790. 280.
25. FEDERAL HOME LN MTG CORP COM 12/05/2005] 10/09/2006
PROPERTY TYPE: SECURITIES
1,690. 1,581. 109.
60. LABORATORY CORP AMER HLDGS COM NEW 12/05/2005% 10/09/2006
PROPERTY TYPE: SECURITIES
3,95¢6. 3,082. 874.
190. PFIZER INC COM 12/05/20051 10/09/2006
PROPERTY TYPE: SECURITIES
5,238. 4,053.

1,185.
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1. AT&T INC COM 04/05/72006| 10/10/2006
PROPERTY TYPE: SECURITIES
33. 27. 6.
11. AT&T INC COM 05/23/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
358. 279. 79.
314. AT&T INC COM 12/09/20051 10/10/2006
PROPERTY TYPE: SECURITIES
10,208. 7,819. 2,389.
116. ALTRIA GROUP INC COM 12/09/2005] 10/10/2006
PROPERTY TYPE: SECURITIES
9,065. 8,376. 689,
281. AMERICAN EXPRESS CO COM 04/06/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
16,092. 14,710. 1,382,
7. AMERICAN EXPRESS CO COM 05/23/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
401, 366. 35.
466. AMGEN INC COM 12/09/2005| 10/10/2006
PROPERTY TYPE: SECURITIES
34,096. 36/534. -2;438.
246. BELLSOUTH CORP 03/03/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
10,565. 7,820. 2,745.
1317. BOSTON SCIENTIFIC CORP COM 08/08/2006{ 10/10/2006
PROPERTY TYPE: SECURITIES
19,820. 20,743. -923.
114. BURLINGTON NORTHN SANTA FE CP COM 03/03/2006] 10/10/2006
PROPERTY TYPE: SECURITIES
8,764. 9,158. -394,
5. BURLINGTON NORTHN SANTA FE CP COM 05/23/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
384. 380. 4,
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103. BURLINGTON NORTHN SANTA FE CP COM 07/07/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
7,918. 7,761. 157.
915. CENTERPOINT ENERGY INC COM 09/08/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
13,249. 12,856. 393.
146. CENTERPOINT ENERGY INC COM 03/03/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
2,114, 1,889. 225,
79. CENTEX CORP COM 09/08/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
4,353. 3,875. 478.
47. CENTEX CORP COM 06/08/2006) 10/10/2006
PROPERTY TYPE: SECURITIES
2,590. 2,094. 496.
1150. CISCO SYS INC COM 12/09/2005| 10/10/2006
PROPERTY TYPE: SECURITIES
27,933. 20,148. 7,783.
153. CLOROX CO DEL COM 06/08/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
10,004. 9,302. 702.
2. CLOROX CO DEL COM 04/05/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
131. 122. 9.
6. CLOROX CO DEL COM 05/23/2006) 10/10/2006
PROPERTY TYPE: SECURITIES
392. 363. 29.
244. CLOROX CO DEL COM 12/09/2005) 10/10/2006
PROPERTY TYPE: SECURITIES
15,954. 13,280. 2,674,
17. DARDEN RESTAURANTS INC COM 04/06/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
736. 685. 51.
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1413. DELL INC COM 12/09/2005) 10/10/2C06
PROPERTY TYPE: SECURITIES
33,134. 45,414, -12,280.
530. GENERAL MLS INC COM 09/08/2006] 10/10/2006
PROPERTY TYPE: SECURITIES
29,467. 28,344, 1,123.
223. GENERAL MLS INC COM 08/08/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
12,398. 11,713, 685.
11. GOLDMAN SACHS GROUP INC COM 05/08/2006{ 10/10/2006
PROPERTY TYPE: SECURITIES
1,959, 1,794, 165.
2. GOLDMAN SACHS GROUP INC COM 04/05/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
356. 322. 34.
26. GOLDMAN SACHS GROUP INC COM 07/07/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
4,630. 3,890. 740.
356. HARLEY DAVIDSON INC COM 12/09/2005) 10/10/2006
PROPERTY TYPE: SECURITIES
22,527. 18, 236. 4,291.
4. HARLEY DAVIDSON INC COM 04/05/2006¢ 10/10/2006
PROPERTY TYPE: SECURITIES
253. 204. 49,
5. HARLEY DAVIDSON INC COM 05/23/2006 10/18/2006
PROPERTY TYPE: SECURITIES
316. 252. 64.
2. ILLINOIS TOOL WKS INC COM 05/23/2006{ 10/10/2006
PROPERTY TYPE: SECURITIES
97. 99, -2.
8. ILLINOIS TOOL WKS INC COM 01/20/2006{ 10/10/2006
PROPERTY TYPE: SECURITIES
387. 354. 33,
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266. ILLINOIS TOOL WKS INC COM 1270872005 10/10/2006
PROPERTY TYPE: SECURITIES
12,869, 11,695, 1,174,
172. INTEL CORP COM 03/03/20061% 10/10/2006
PROPERTY TYPE: SECURITIES
3,571. 3,474, 103.
32. INTEL CORP COM 04/05/2006) 10/10/2006
PROPERTY TYPE: SECURITIES
666. 620. 46.
125. INTEL CORP COM 05/23/2006} 10/10/2006
PROPERTY TYPE: SECURITIES
2!600. 21253. 347.
449, LOWES COS INC COM 08/08/20061 10/10/2006
PROPERTY TYPE: SECURITIES
13,555, 12,774. 781.
871. MYLAN LABS INC COM 07/07/2006} 10/10/2006
PROPERTY TYPE: SECURITIES
18,169. 17,133, 1,036.
84. PRUDENTIAL FINL INC COM 12/09/2005) 10/10/2006
PROPERTY TYPE: SECURITIES
6,438. 6,391, 47,
323 . PRUDENTIAL FINL INC COM 12/29/2005] 10/10/2006
PROPERTY TYPE: SECURITIES
24,756, 23,961, 795.
24. PRUDENTIAL FINL INC COM 01/20/2006} 10/10/2006
PROPERTY TYPE: SECURITIES
1,839, 1,769. 70.
541. PULTE HOMES INC COM 12/09/2005( 10/10/200¢
PROPERTY TYPE: SECURITIES
18,458. 21,992. -3,534.
8. PULTE HOMES INC COM 01/20/2006) 10/10/200
PROPERTY TYPE: SECURITIES
273. 325,

-52.
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8. PULTE HOMES INC COM 04/05/2006} 10/10/2006
PROPERTY TYPE: SECURITIZES
273. 318. -45.
858. ROBERT HALF INTL INC COM 08/08/2006! 10/10/2006
PROPERTY TYPE: SECURITIES
29,290. 27,919, 1,371.
912. SARA LEE CORP COM 07/07/2006} 10/10/2006
PROPERTY TYPE: SECURITIES
14,838, 12,504, 2,334,
98. SCHLUMBERGER LTD COM 06/08/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
5,798. 5.707. 91.
24. SCHLUMBERGER LTD COM 12/09/2005 10/10/2006
PROPERTY TYPE: SECURITIES
1,420, 1,196, 224.
271. SUNOCO INC COM 12/29/2005} 10/20/2006
PROPERTY TYPE: SECURITIES
16,696. 21,5009. -4,813.
2. SUNOCO INC COM 04/05/2006( 10/10/2006
PROPERTY TYPE: SECURITIES
123, 158. -35.
998. TIME WARNER INC NEW COM 12/09/2005| 10/10/2006
PROPERTY TYPE: SECURITIES
18,772. 17,615. 1,157.
6. TIME WARNER INC NEW COM 01/20/2006| 10/10/2006
PROPERTY TYPE: SECURITIES
113, 105, 8.
21. TIME WARNER INC NEW COM 05/23/2006) 10/10/2006
PROPERTY TYPE: SECURITIES
395. 366. 29.
69. TIME WARNER INC NEW COM 07/07/2006{ 10/10/2006
PROPERTY TYPE: SECURITIES
1,298. 1,163. 135.
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2. ABBOTT LABS COM 08/2372006} 10/11/2006
PROPERTY TYPE: SECURITIES
93. 98. -5.
89. ABBOTT LABS COM 08/22/2006) 10/11/2006
PROPERTY TYPE: SECURITIES
4,143, 4,355, -212.
68. ABBOTT LABS COM 08/22/2006( 10/12/2006
PROPERTY TYPE: SECURITIES
3,164. 3,328. ~164.
86. ABBOTT LABS COM 08/31/2006| 10/12/2006
PROPERTY TYPE: SECURITIES
4,002. 4,191. -189.
14. ABBOTT LABS COM 09/26/2006] 10/12/2006
PROPERTY TYPE: SECURITIES
651. 669. -18.
13, ABBOTT LABS COM 08/26/2006) 10/13/2006
PROPERTY TYPE: SECURITIES
606. 621. -15.
245000. UNITED STATES TREAS NTS DTD 10/1 12/07/2005] 10/15/2006
PROPERTY TYPE: SECURITIES
245,000. 249,364. -4,364.
82. PROGRESSIVE CORP OHIO COM 12/06/72005| 10/17/2006
PROPERTY TYPE: SECURITIES
2,006. 2,508. -502.
493 . CATERPILLAR INC COM 12/06/2005) 10/20/2006
PROPERTY TYPE: SECURITIES
29,301. 29,106. 195.
60. PEABODY ENERGY CORP COM 06/22/2006} 10/24/2006
PROPERTY TYPE: SECURITIES
2,547. 2,998. 451,
154. PEABODY ENERGY CORP COM 02/01/2006| 10/24/2006
PROPERTY TYPE: SECURITIES
6,538. 7,684. -1, 146.
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92. ITT EDUCATIONAL SERVICES INC COM 12/02/2005( 10/25/2006
PROPERTY TYPE: SECURITIES
6,437. 5,664, 773.
112. PEABODY ENERGY CORP COM 02/01/2006| 10/25/2006
PROPERTY TYPE: SECURITIES
4,856. 5.588. -732.
93. PEABODY ENERGY CORP COM 07/26/2006| 10/25/2006
PROPERTY TYPE: SECURITIES
4,033. 4,324, -291.
168. PROGRESSIVE CORP OHIO COM 12/06/2005( 10/25/2006
PROPERTY TYPE: SECURITIES
4,037. 5,138, -1,101.
145. DIODES INC COM 05/10/2006{ 10/26/2006
PROPERTY TYPE: SECURITIES
6,373. 5,522, 851.
58. STATION CASINOS INC COM 09/26/2006} 10/26/2006
PROPERTY TYPE: SECURITIES
3,449. 3,341, 108.
169. LUXOTTICA GROUP S P A SPONSORED ADR 12/05/2005] 10/27/2006
PROPERTY TYPE: SECURITIES
5,094, 4,299, 795.
550. BRISTOL MYERS SQUIBB CO COM 12/05/2005¢{ 11/06/2006
PROPERTY TYPE: SECURITIES
13,590. 11,985. 1,605.
119. COGNIZANT TECHNOLOGY SOLUTIONS CL A 12/02/2005% 11/06/2006
PROPERTY TYPE: SECURITIES
8,925, 5,863. 3,062.
309. EOLLY CORP COM PAR $0.01 12/02/2005] 11/06/2006
PROPERTY TYPE: SECURITIES
15,408. 9,741. 5,667.
360. LABORATORY CORP AMER HLDGS COM NEW 12/05/20051 11/06/2006
PROPERTY TYPE: SECURITIES
24,285. 18,493. 5,792.

JSA
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89. STATION CASINOS INC COM 09/26/2006{ 11/06/2006
PROPERTY TYPE: SECURITIES
5,291. 5,126. 165.
1561. GENWORTH FINL INC CL A COM 10/25/2006) 11/07/2006
PROPERTY TYPE: SECURITIES
5,104. 5,769. -665.
78. GENWORTH FINL INC CL A COM 10/17/2006{ 11/07/2006
PROPERTY TYPE: SECURITIES '
2,473, 2,791. -318,
17. GENWORTH FINL INC CL A COM 09/26/2006| 11/07/2006
PROPERTY TYPE: SECURITIES
539. 597. -58.
133. GENWORTH FINL INC CL A COM 08/02/2006| 11/07/2006
PROPERTY TYPE: SECURITIES
4,21s6. 4,603. -387.
54. GENWORTH FINL INC CL A COM 08/08/2006| 11/07/2006
PROPERTY TYPE: SECURITIES
1,712. 1,851, ~138.
B7. GENWORTH FINL INC CL A COM 08/01/2006| 11/07/2006
PROPERTY TYPE: SECURITIES
2,758. 2,975, -217.
51. GENWORTH FINL INC CL A COM 08/07/2006( 11/07/2006
PROPERTY TYPE: SECURITIES
1,617. 1,738. -121,
220. USANA HEALTH SCIENCES INC CDT-SHS C 12/02/2005] 11/07/2006
PROPERTY TYPE: SECURITIES
9,663. 8,461. 1,202,
417. COCA COLA AMATIL LTD SPONSORED ADR 12/05/2005) 11/08/2006
PROPERTY TYPE: SECURITIES
4)500‘ 4|754- -254.
63. MOTOROLA INC COM 09/26/2006 11/08/2006
PROPERTY TYPE: SECURITIES
1,354. 1,577. -223.
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744. MOTOROLA INC COM 12/06/2005} 11/08/2006
PROPERTY TYPE: SECURITIES
15,996. 17,544. ~-1,548.
217. MOTOROLA INC COM 12/23/2005| 11/08/2006
PROPERTY TYPE: SECURITIES
4,665. 5,104. -439.
141. ABBOTT LABS COM 12/09/2005( 11/09/2006
PROPERTY TYPE: SECURITIES
6,538. 5,502. 1,036.
168. APPLE INC COM 10/10/2006) 11/09/2006
PROPERTY TYPE: SECURITIES
14,192. 12,370, 1,822.
40. APPLE INC COM 07/07/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
3,379. 2,208. 1,171,
73. ASHLAND INC NEW COM 08/08/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
4,711. 4,074. 637.
1. BIOMET INC COM 04/05/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
38. 38.
96. BIOMET INC COM 12/09/2005] 11/09/2006
PROPERTY TYPE: SECURITIES
3,659, 3,592. 67.
1. BIOMET INC COM 01/20/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
38. 36. 2.
3. BIOMET INC COM 05/23/2006{ 11/09/2006
PROPERTY TYPE: SECURITIES
114. 104. 10,
323. BOEING CO COM 09/08/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
27,1745, 23,486. 4,259.
J5A
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147. CIT GROUP INC NEW COM 04/06/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
7,822, 8,031. -209.
8. CIT GROUP INC NEW COM 05/23/2006( 11/09/2006
PROPERTY TYPE: SECURITIES
426. 423. 3.
496. CIT GROUP INC NEW COM 07/07/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
26,392. 26,204. 188.
5. CIT GROUP INC NEW COM 01/20/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
266. 258. 8.
128. CIT GROUP INC NEW COM 12/09/2005} 11/09/2006
PROPERTY TYPE: SECURITIES
6,811. 6,518, 293,
516. COLGATE PALMOLIVE CO COM 08/08/2006} 11/09/2006
PROPERTY TYPE: SECURITIES
33,309. 30,351. 2,958.
306. COMPUTER SCIENCES CORP 08/08/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
15,593. 14,587. 1,006.
333. COMPUTER SCIENCES CORP 09/08/2006) 11/09/2006
PROPERTY TYPE: SECURITIES
16,969. 15,801, 1,168.
266. DOVER CORP COM 10/10/2006} 11/09/2006
PROPERTY TYPE: SECURITIES
13,083. 12,927. 156.
268. DOVER CORP COM 08/08/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
13,182. 12,623. 538.
180. EMERSON ELEC CO COM 10/10/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
15,700. 15,167, 533.
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313. EMERSON ELEC CO COM 12/29/72005| 11/09/2006
PROPERTY TYPE: SECURITIES
27,300. 23,682. 3,618.
266. FISERV INC COM 12/09/2005) 11/09/2006
PROPERTY TYPE: SECURITIES
13,754. 11,520. 2,234,
1. FISERV INC COM 04/05/2006) 11/09/2006
PROPERTY TYPE: SECURITIES
52. 42. 10.
123. HESS CORP COM 06/08/2006| 12/09/2006
PROPERTY TYPE: SECURITIES
5,624. 5,449. 175,
703. HESS CORP COM 10/10/2006( 11/09/2006
PROPERTY TYPE: SECURITIES
32,142. 27,431, 4,711,
90. MCKXESSON CORP COM 06/08/2006} 11/09/2006
PROPERTY TYPE: SECURITIES
4,528. 4,166. 362.
179. PENNEY J C CO INC COM 09/08/2006 11/09/2006
PROPERTY TYPE: SECURITIES
14,484. 11,413, 3,071.
156. PENNEY J C CO INC COM 04/06/2006 12/09/2006
PROPERTY TYPE: SECURITIES
12,623. 9,426. 3,197.
1, PENNEY J C CO INC COM 0470572006 11/09/2006
PROPERTY TYPE: SECURITIES
81. 60. 21,
3. PENNEY J C CO INC COM 01/20/2006% 11/09/2006
PROPERTY TYPE: SECURITIES
243, 168. 75.
178. PENNEY J C CO INC COM 12/09/2005) 11/09/2006
PROPERTY TYPE: SECURITIES
14,403. 9,689. 4,714,
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817. QWEST COMMUNICATIONS INTL INC COM 10/10/2006) 11/09/2006
PROPERTY TYPE: SECURITIES
7,010. 6,838. 172,
34. TEXAS INSTRS INC COM 04/25/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
961. 1,206. -245.
95. TEXAS INSTRS INC COM 04/28/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
2,687. 3,326. -639.
187. TEXAS INSTRS INC COM 04/19/2006] 11/09/2006
PROPERTY TYPE: SECURITIES
5,288- 61466. -1'178.
170. TEXAS INSTRS INC COM 09/28/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
4,807. 5,713. -906.
38. TEXAS INSTRS INC COM 09/26/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
1,075. 1,260. -185.
230. TEXAS INSTRS INC COM 04/11/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
6,504. 7,587. -1,083.
214. TEXAS INSTRS INC COM 04/10/20061 11/09/2006
PROPERTY TYPE: SECURITIES
6,052. 7,011. -939,
519. UNITEDHEALTH GROUP INC COM 12/09/2005| 11/09/2006
PROPERTY TYPE: SECURITIES
24,089, 313,091. -9,002.
14. UNITEDHEALTH GROUP INC COM 01/20/2006| 11/08/2006
PROPERTY TYPE: SECURITIES
650. 849. -199.
3. UNITEDHEALTH GROUP INC COM 04/05/2006{ 11/09/2006
PROPERTY TYPE: SECURITIES
139. 166. -27.
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14. UNITEDHEALTH GROUP INC COM 05/23/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
650. 603. 47.
109. WATERS CORP COM 12/09/2005| 11/09/2006
PROPERTY TYPE: SECURITIES
5,600. 4,253, 1,347.
11. WATERS CORP COM 01/20/2006| 11/09/2006
PROPERTY TYPE: SECURITIES
565, 422. 143,
82. ITT EDUCATIONAL SERVICES INC COM 12/02/2005] 11/10/2006
PROPERTY TYPE: SECURITIES
5,540, 5,049. 491,
493, COUNTRYWIDE FIN CORP COM 06/08/2006] 11/13/2006
PROPERTY TYPE: SECURITIES
19,700. 18,108. 1,592.
162. FREEPORT-MCMORAN COPPER & GOLD INC 0370372006} 11/13/2006
PROPERTY TYPE: SECURITIES
9,271. 8,770, 501.
12. GOLDMAN SACHS GROUP INC COM 07/07/2006| 11/13/2006
PROPERTY TYPE: SECURITIES
2,256, 1,795. 451.
447. HONEYWELL INTL INC COM 09/08/2006( 11/13/2006
PROPERTY TYPE: SECURITIES
19,234. 17,134, 2,100.
179. LABORATORY CORP AMER HLDGS COM NEW 10/10/2006| 11/13/2006
PROPERTY TYPE: SECURITIES
12,172. 11, 685. 487.
289. MERRILL LYNCH & CO INC COM 05/08/2006] 11/13/2006
PROPERTY TYPE: SECURITIES
25,894, 22,103. 3,791.
21. MERRILL LYNCH & CO INC COM 05/23/2006] 11/13/2006
PROPERTY TYPE: SECURITIES
1,882, 1,496, 386.
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44. MICROSOFT CORP COM 01/30/2006| 11/13/2006
PROPERTY TYPE: SECURITIES
1,293, 1,231. 62.
325, NUCOR CORP COM 04/06/2006) 11/13/2006
PROPERTY TYPE: SECURITIES
19,189. 18, 086. 1,103.
450. NUCOR CORP COM 07/07/2006) 11/13/2006
PROPERTY TYPE: SECURITIES
26,569. 24,552. 2,017.
19. TEXAS INSTRS INC COM 04/10/2006] 11/13/2006
PROPERTY TYPE: SECURITIES
550. 622. -72.
11. GENWORTH FINL INC CL A COM 08/07/2006( 11/17/2006
PROPERTY TYPE: SECURITIES
366. 375. -9.
20. MOTOROLA INC COM 1272372005} 11/17/2006
PROPERTY TYPE: SECURITIES
448. 470. ~-22.
154. COGNIZANT TECENOLOGY SOLUTIONS CL A 1270272005/ 11/20/2006
PROPERTY TYPE: SECURITIES
12,312, 7,587. 4,725.
420. HCA-HEALTHCARE CO 12/05/2005} 11/20/2006
PROPERTY TYPE: SECURITIES
21,420. 21,848, -428.
32, ARCHER DANIELS MIDLAND CO COM 05/09/2006| 11/22/2006
PROPERTY TYPE: SECURITIES
1,088. 1,439, -351.
136. ARCHER DANIELS MIDLAND CO COM 0571072006} 11/22/2006
PROPERTY TYPE: SECURITIES
4,624. 6,107. -1,483.
739. COCA COLA AMATIL LTD SPONSORED ADR 12/05/72005( 11/24/2006
PROPERTY TYPE: SECURITIES
8,184, 8,425. -241.
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54. ARCHER DANIELS MIDLAND CO COM 05/10/2006( 11/27/2006
PROPERTY TYPE: SECURITIES
1,789, 2,425. -636.
68. ARCHER DANIELS MIDLAND CO COM 06/22/20061 11/27/2006
PROPERTY TYPE: SECURITIES
2,253, 2,643, -390.
15. ARCHER DANIELS MIDLAND CO COM 09/26/2006| 11/27/2006
PROPERTY TYPE: SECURITIES
497. 578. -81.
117. ARCHER DANIELS MIDLAND CO COM 03/06/2006| 11/27/2006
PROPERTY TYPE: SECURITIES
3,8717. 3,760. 117.
78. KAO CORP SPONSORED ADR REPSTG 10 SHS 12/05/2005] 11/29/2006
PROPERTY TYPE: SECURITIES
20,982. 19,364. 1,618.
TOT AL GAIN(LOSS) it iiii ]ttt ittt ittt it eesaneenesooannennnanns 307,055.
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